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Annual Statement for the vear 2016 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8ASUIY SECUMEIES.......cvvvvecieeeiieiieierese et ssbe s sssnes | evesensenes 7,423,128 | ............. 49 | TA23,128 | .o | e 7423128 | .....oou.. 4.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES. .........ccovuevevieveverereeeeiereeeeeseenes | cveveresesisesssessesesiess | coeveseesenas 0.0 | oo e | e s (0] A 0.0
1.22 Issued by U.S. government SponsSored agenCIES............owerurererneenrereenns | onveseereesmesseesnesessnnes | convseeeneens 0.0 [ o | e | e (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvverecereireiieieie ettt sttt ssssssntnens | sesessssesessessnssnssessans | sesessessnes 0.0 [ o [ evereessneisssseneenes | cnreeeseeeeeeseneeees (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cceeveevees | cevriernas 3,171,379 | ... 21 | e 371,379 | | e 371,379 | o 2.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccccvecevivecveveeceiciens | cveerennnnn 2,998,548 | o020 | 12,958,548 | oo | e 2,958,548
1.43 Revenue and assessment obligations . 24,164,948
1.44 Industrial development and similar 0bligations.............cccoeeveveirieniicciiins v | cevrieeenad 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............ccooeeveeenrieereeeeeceeeens | e 31,823 | ..o 0.0 | .o 31,823 | o | e 31,823 | ..o 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoovnrirninvnnns | cevennenne 14,267,434 | ............. 95 | s 14,267,434 | ..o | v 14,267,434 | ............. 9.5
1513 Al 0NN ...t sssnins | sbsessssss e issessenines | esineiand 0.0 [ oo [ e | e [V [ 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cocoos | covvvnivnnenns 448,208 | ............. 0.3 | s 448,208 | ... | s 448,208 | ............. 0.3
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271 ..o | s | cereeneeneens 0.0 [ o | e | e (0 [ I 0.0
1.523 Al Ot ... seseens | eesseesaneens 405,501 | .o 0.3 | oo 405,507 [ oo | s 405,501 | ..cooeenne 0.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMHIES).....vvvecerirriee ettt sntnenees | essesenes 34,854,409 34,854,409 | ..ooverierrerereenn | v 34,854,409
2.2 Unaffiliated non-U.S. securities (including Canada ..5,134,019 5,134,019 |.... 5,134,019
2.3 Affiliated SECUMLIES. ... .cvuveeeeerereieireeireireiserseeseseiesesseseissssssssssssssssnssessessesssenses | seessnnsnssessnnsssssessens | sesessneness0000 | onirnsisrisinsnnininns [ eorneesnsnssesnsnsens | covernesssensssssssssseseees 0
3. Equity interests:
3.1 Investments in MULUAL FUNDS.........coverrerrirreeeceeee e ieeseeeeseess | eeseeeseessssessnsesssnsnns | seseesneennes 0.0 [ oo [ ereeresseneiseesseneees | e seeeeees (V1 I 0.0
3.2 Preferred stocks:
321 AFfIIEA. ..e. ettt ens | estene s entnsensenes | eeseneenen 0.0 [ o [ ereeresensiessnseenes | e eeeees [V O 0.0
3.22 UNAfilIALEA........cvoeeieeeici st ssssessssiees | sbnssssesses s | e 0.0 [ oo [ e | e (I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIBEE. ... vt | b | i 0.0 [ [ e | s 0 [ oo 0.0
3.32 UNGFilIAtE. ...ttt ensieees | seesiees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.4 Other equity securities:
341 ATFIEEE. ... oottt | sbesteei e | eeinniies 0.0 [ oo [ e | e [V [ 0.0
342 UNAFIlIALEA. ...t sesssiees | sbessnes e | e 0.0 [ oo [ e | s (I [ 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIAEEA. ...ttt esns | sestens s ensnsentents | esseneenea 0.0 [ o e | s [V IO 0.0
3.52 UNAfilIAtE. ...ttt sssieees | sbesiees e | e 0.0 [ [ e | e [V [ 0.0

© ® N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties............ccccevveverveerereeeesiee e
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS........coiiiirirniiiteeerieise it
4.6 Mezzanine real estate [0aNS...........c.vveeierinieiesnsee e
Real estate investments:

5.1 Property occupied by COMPANY.........ccovurrieinirenceeseeeeee e eeseees
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)..........ccvrurrrnrrrirrninirrrsresnens
Property held for sale (including $......... 0 property acquired in

SatiSfACtioN Of AEDE).........overeeei et
CONTACE I0BNS.......oocerviirii bbb

5.3

DEIVALVES. .....cocvvvicreieicicieste ettt bbbt
Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............cccccoeevvieiniieiccceienes
. Other invested assets

.......................................... 0.0 | | | e | 0.0
.......................................... 0.0 | e [ | e | 0.0
.......................................... 0.0 | [ | e | 0.0
.......................................... 0.0 | s [ | e 0 | 0.0
.......................................... 0.0 | [ | 0 | 0.0
...................... 121 | 0.0 | e 121 i | i 121 000

............. 0.0 | [ e X% e XK [ XXX
............ 2,863,648 | ..o 19 | 12,863,648 | [ 2,863,648 | 1.9
.......... 54,936,195 | ...........36.5 | ..........54,936,195 |......ccccovvvrivniiicns | voneeee....54,936,195 | ...........36.5
........ 150,659,361 | ........100.0 | .......150,659,361 | .......ccooeverreeennl0 | ... 150,659,361 | .........100.0
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Annual statement for the year 2016 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT........ovueurererereierireisresssesseeessssssssessessssssessessssssessessess s s st ens e ssesses st snsessessessessessasssnssesssssesssssssnssassnsnnssns

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovurrrnrerininrireieiesessiesssssse st ssesssssssssesssssssssessessssssessesens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cvuriiurincnrieinerrsseese et seesesessees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt

3.2 Totals, Part 3, COIUMN ...ttt ettt st bbbttt
4. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18.........oiuiiriiiecireieieie sttt is ettt sttt s8££ 8 ettt
5. Deduct amounts received on disposals, Part 3, Column 15.............cccocvueee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbttt

6.2 Totals, Part 3, COIUMN 13.......o ettt bbbt bbb bbbt bbb baee

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year's depreciation:
8.1  Totals, Part 1, Column 11
8.2 Totals, Part 3, Column 9

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10.  Deduct total NONAAMItEEA @MOUNES............oiuiiiiis bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemirirresieeiseesisessesssssessseeses s est bbbt bbb
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOE YEAI..........ceuiviieeieicticreee ettt st bbb saenaes
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cceueuerrierieetieese et tes sttt b s ssenans

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccevevevereieiiieseese et sees
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNL.......oovevereiesceiesise st R 8888
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......oueeeeeececteee ettt ettt bttt b se et s ettt enee

52 Totals, Part 3, ColUMN 8........cooveveerereeeeee e NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvrvrrnrrrrrennr oo N - B IR v eveeveneeeien e et
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccoiiriiiieieeeeese ettt ettt b s bbb st s bt s b b et aese bt s s
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........ovrurririirriririinee sttt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt bbbt et bbb s s b

9.2 Totals, Part 3, COIUMN 13 ...ttt bbb a bbb bbbttt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ...ttt bbbt bbbt na et

10.2  Totals, Part 3, COIUMN 10.........coiuiiiieieiiteie ettt bbbt bbbt bbb st en st sae st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........cccoevrivrieriericreiecceseeeee s

12.  Total valuation allowance

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuieeiceiieieieiii ettt sttt sttt a bbb s s sttt e st b s bbb bbb ee bbb s bbb bbb bbb s et

14.  Deduct total nonadmitted amounts

15. Statement value at end of current period (LINE 13 MINUS LINE 14).......ocuiiicrieeeeieiieeeieete ettt ettt bttt s bbbt ae bbbt es st ss b bs st et s st enaetanes

S102



Annual statement for the year 2016 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YT ........ovueurerererrierereisresssessesesessssssessesssssssssessssssessessess s st enssessesses st ansessessess e st essasssnssesssssesssssssnssassnsnnssns 52,895,483
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ovriinrirrirenereieeeseeie ettt ssenens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvirirurinrneiesrses et esnees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........c.ovuiiceiieie ettt sttt e a et a e bbbt sees s 2,079,047
3.2 Totals, Part 3, COIUMN 12.........oiiieieieiecee ettt st a ettt sa e 2,079,047

4. ACCIUAI OF QISCOUNL.........oevicetie ittt sttt bbbt s bbb bbb s s b s et s bbb e b s b sttt b s s e b a e bt s bbb b e s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........ouoiiiiieeice ettt bbbt bbbttt 29,727

5.2 Totals, Part 3, COIUMN O........ouiviiieeieicte ettt bbbttt s s bbbt nees 29,727
6. Total gain (10sS) 0n disposals, Part 3, COIUMN 19..........c.cuiiiiieieiiei ettt sttt s e bbb bbb bbb b b b st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............cocuiiiueieiiieiiicere ettt ettt sttt s ettt s bttt bt et e s s et et se st st et s s aet s et et ensetes s anabanes
8. Deduct amortization of premium and AEPIECIAHON. ...........c.cvuiieiiiceie et b e bbb bbb bbb sttt ann 68,062
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt b s bbbt n st
9.2 Totals, Part 3, COIUMN T4 ...ttt st bbbt bbbt n st 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15

10.2 Totals, Part 3, COIUMN T1......ouuieiiriciieiieeeiee ittt 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10)........cccevueririiiiririiireiesie sttt b st st ess et s st ensssees 54,936,195
12, Deduct total NONAAMItEE @MOUNES............ciuiiii bbb bbb
13. Statement value at end of current period (LINE 11 MINUS LINE 12).........virivricricrereieiessie sttt st s sses st s st es st st sssesssss st esass et st s s sassnsssesssssnens 54,936,195

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks
1. Book/adjusted carrying value, DECEMDEI 31 Of PHIOT YEAN........ccvieieicieee ettt sttt s et st s bbb ae bbb s st st s e seneas 93,728,443
2. Cost of bonds and stocks acquired, Part 3, Column 7.... 18,847,952
3. Accrual of disCOUNt..........ccevrrenrrirererrerereereeeeenns 77,553
4. Unrealized valuation increase (decrease):
41 Part1, Column 12 (15)
4.2 Part2, SECHON 1, COIUMN 15.......coiiieieeicteie ettt sttt a e st st b st s s s s e enas
4.3 Part2, SECtON 2, COIUMN 13.......oiieeictscese ettt bbbttt bbb s st st b b s s e sasssnsenas
A4 Partd, COIUMN Tt eeeseess s es st et s 888885885888 261,026 261,011
5. Total gain (Ioss) 0N diSP0SalS, Part 4, COIUMN 19..........cciririririeieieeise ettt ettt s s £ ent s 5,073
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........c.cueuieiiiiieeieseeee ettt sttt bbbt 19,571,937
7. Deduct amMOrtiZation Of PIEIMIUM..........eueverurrireeerieisesessee i sssseseeseesssesese st sses e ss st s st s s st seesess st s a8 ee s s Eee e R s a8 s e R e s en bR en bbb et s st 488,697
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.ttt s e e b a e st s bbbt a e s
8.2 Part2, SECON 1, COIUMN 19.. ..ottt sttt bbbt bbbt nes
8.3 Part2, SECON 2, COIUMN 16..........coiviiieiercieieie ettt sttt bbbt bbbt nas
8.4 Partd, COIUMN 5.ttt et bbb bbb st b st bbb bbbt s et 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COIUMN T4 .ottt bbbttt sttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbt bbb bbbt
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeeeeeeeeeeee ettt ettt a ettt ae e s st et esnae s st et enssaesesssesensstesnsnans
9.4 Partd, COIUMN 13 ..ottt bbb bbb bbbttt 0
10. Book/adjusted carrying value at end of current period (LINES 142+3+4+5-6-T+8-9).........c.ccoreieiriiereeeiee st tee ettt a ettt st s st ae s tesn e 92,859,398
11, Deduct total NONAAMItEEA BMOUNTS............ciuiiiriiiirrce et
12. Statement value at end of current period (LINe 10 MINUS LINE 11).....cvviiiiiieieicieeiiee ettt ae bbbttt bbbt ae bbb es st et s et et s st es s s st enaetanes 92,859,398
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Annual Statement for the vear 2016 of e IMl@lical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......oovvrrumrvenns | o 7,454,951 | oo 8,921,012 | o T769,773 | oo 7,376,867
Governments (Including all obligations 2. CANAUA........ceiieieicerecieees | et | ettt tens | ebestetess et sttt esinaes | erebeseiet sttt ettt benes
guaranteed by governments) 3. OthEr COUNMMMES. .vvurerrererrines | crerresrinssssesssssssssesssssnsssesess | eessesessesssssssssessssssssssssensnssns | nsssessssssssssssssanssssessassnssnss | sesssssssosssnssessassnsssssassnssnees
4. TOtalS..covorreseresiresssiisrnrneees | crvrenesesssneenennns 7,454,951 | oo 8,921,012 | oovoverrnerrenniinns 7,769,773 | covvovvvrrerineninnns 7,376,867
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ooiieecieieeiciesecieies | e 371,378 | oo 3,258,012 | oo 3,444,383 | oo 2,900,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS...oooireeereieeiiiesiesiees | e 2,958,548 | ..o 3122198 | v 3,113,965 | oo 2,750,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....coonerenirersrinserrnssienes | nsveessiesneenees 38,880,596 | ...ovrrririenirinns 40,018,570 | ..ooveverrencrennne 39,891,117 | oo 36,566,474
Industrial and Miscellaneous, SVO Identified 8. United States........cooevvvveeees | coviirciiisienns 35,259,906 | .....ccvevveirerean 37,067,751 | oo 35,314,858 | ..coevern 35,174,917
Funds and Hybrid Securities (unaffiliated) 9. Canada........ccoevvevveereereeenns | e 1,030,590 | ..ovvvrererene 1,053,824 | .oovvvereine 1,045,665 | ..ocoocvverrriennnd 950,000
10. Other COUMNIES......cocverrrreniee | onreresrernseennceens 4,103,429 | ..oovvvrrrirnirinnnn 4,200,701 | covovvvernrrencrenan 4,121,673 | oo 4,100,000
11, TotalS. o | e 40,393,925 | ..o 42,322,276 | ..oovovrrrrnciind 40,482,196 | ...oooovvrrreriens 40,224,917
Parent, Subsidiaries and Affiliates 12, TORAIS...veeieeriieiisrienisriissiis | | chesensssssnsesnsssnsssnsssssssnsssnses | ansbsnssnssesssenssenssnsssssssnssness | ooesssess st
13. Total Bonds.......couuermueessrssns | covvvernvierinriennes 92,859,398 | ...oovvirrieanninns 97,642,088 | ....ccovrrrrrniiieens 94,701,434 | ..oovvvrrinncrinens 89,818,258
PREFERRED STOCKS 14, UNHEA SEALES......vevecevcriieeies [ e | oeeiieessness s siessnns | cesseessssesssesss s sesssssenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ......oevererirriiririniinnes | seresiseissessssssssssssesressnnsess | srtsssessessssssssess s sessensenssess | stsessestess s estens st esssnsesas
16. Other COUNMMES. ......vuurierieins [ | cressesssssssssssssssssssssiienies | srvensesnsssssssssssssesssesssesssesces
17, TOtAlS. .cooveeercrcisrinireisnisrines | v 0 | o [0 OO 0
Parent, Subsidiaries and Affiliates 18, TORAIS. ..veeieeiiiiiiisrisrisris [ | cresnessssnssnsesnsssnssssssnsssnnes | sriensssnseseni s
19. Total Preferred Stocks......... | ccoooviviiiniiniiniicniinninnns 0 ] e 0 [ oo 0
COMMON STOCKS 20. UNItEd SEALES......ouvvrrrrirriirees | rrreeicriieericeinrsniesisesrinee | corsessssesssesessessseessssssssnnns | soseeseseesssesssesssssss s
Industrial and Miscellaneous (Unaffiliated) 07 1o - T OO DTS TR
22. Other COUNMIES........oouisriiniis o | oo | e sesesssessssans
23, TOtalS.....coiereviriescncciei | v 0 | s 0 ] oo 0
Parent, Subsidiaries and Affiliates 24, TOtalS.....oooiiriiniiniiniisiieis [ | s | G
25. Total Common StOCKS......ee. | weovverieniiinniinirirerirerirerinns 0 [ oo 0 [ oo 0
26. Total StOCKS....ruumesmessmrssnssens | coviiiiisiiesissiisissssissesins {01 RN [0 O 0
27. Total Bonds and Stocks...... | ....c.ccooeveernen. 92,859,398 | ...ovvvrrrrrrrinne 97,642,068 | ....ccovovvrernnnne 94,701,434
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

...1,734,876 5,202,603 526,384 1,466,117 250,665 . 6,992,635

Totals

GoIs

U.S. States, Territories and Possessions, etc., Guaranteed
............... 1,518,550 |...............1,135,997

Totals... . 1,518,550 |.... ..1,135,997 | .. RO . ..3,750,567

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

............... 1,062,999 |...............1,505,550 400,000 |.... crvreennnnn 3,539,085

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

................. 286,607 | ..o | e | cneen XX [ innesn.... 286,607 . 0.0 ] 286,607 |
5.7 TOtIS......cviiiic i | s 3,051,570 |............. 15,335,587 |............. 16,781,129 |....cccoveuee 2,855,540 | ..ooocoiiinnas 856,770 | .......... 0,9, ST P 38,880,596 | .....cooeiiiiiininns Lo % O 38,320,834 ... 408 |............ 38,880,996 | ..o 0
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

...3,170,100

11,209,621
...7,494,377

2,178,291
....526,406

25,520,676

..14,373,249 | ...

500,000

29,223,990

....11,584,100 | ...

348,750

25,520,676

500,000

14,373,249 | ....

8.7 TOtAIS. ...ttt snrennes | ereseenses st aeneenes [V {01 {01 I [0 RO o [ D0, S [ 0 {00 [ e 0
SVO Identified Funds
.......... D.0.% G NSUID 0.0, GRS INUINND 0. ¢, G INSUND 0.0, SR reeereererenriesienennn0 ) .0 S
.......... D.0.0 G NSID 0.0, GRS INUIND 0. ¢, G INUIND 0. ¢, SR reeereererenrinsiennnnn0 ) .0, S
.......... XXX oo | evvereee X% s e e X s e XX reverieseeesiesiennnnn0 ) .0, SN
.......... XXX oovverveeions | evvereee X% s e e X e XX reverieseeissesnnnnnn0 ) .. S
.......... XXX oovverireiins | ervereee X e | evereee e XX s e XX reverienneesesnnnnns0 ) .. SN
.......... ) O.0, ORI [TROND ¢, ¢, CHRUNUITONY [NNRND 0.0, CRRNRNOR INTROID 0.0, CRRRIRION JEORTOORRRON XXXoverirenans
.......... 0.0 S IR 0.0 R DU 0.0 SR DU ¢.0 S JROTSRR O XXX oo




Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year

101 NAIC Tttt (o) 8,473,377 | .. 31,785,796 |....cccc..... 31,158,681 |...............6,899,948 |............1,107,435 | cooovvrvrvrieiiienenn0 [ 79,425,237 | o840 | e XXX [ e ) 0., CON IS, 79,425,237
............... 6,352,466 |...............7,494,377 e XXX i | e 14,373,249

.0 .500,000

0

............................ 0
............................ 0 [0
8,973,377 |.cverene. 38,424,869 |............. 38,653,058 |............... 7,426,354 |............... 1,107,435
10.8 Line 10.7:a58 % Of COL 7....vuovoieieeiceieiecieees e essnsiens | evsisisssssissienens 9.5 | e 406 | oo 40.9 [ oo 79 | oo 1.2
1. Total Bonds Prior Year
5,889,939 |.............37,459,141 | .............30,105,747 | ............... 6,151,113 | .o 1,705,731 | oo XXX s e e XX s [ e XXX i [ 81,311,671 | oo, 86.6 [...ccouce. 81,311,671

529,922 |...

..12,099,540

12,099,540 |..

6,681,035 | ... 1,705,731 |..
Line 11.7258 % 0f Col. 9....c.ccovviriniiiininicescniinssisniens | covnnensnniensneiese Lo | cnnnreeneneennensedD.3 | i385 | i, I 1.8
12. Total Publicly Traded Bonds
............. 31,785,796 |............31,158,681 |...............6,899,948 | ............ 1,107,435 | ..ooooiiiiiinncnens | e 19,425,237 JUUURTORTON 3 s I Y & Y ISR cevrerenenn 19,425,237
6,352,466 |.....cooocree. TAIAITT | oo 526,406 | oo | e | e 14,373,249 | o152 | e 12,099,540 | oo 129 | 14,373,249

Totals
Line 12.7 as a % of Col. 7.....

Line 12.7 as a % of Line 10.7, Col. 7, Section 10

..... 500,000

...348,750

.500,000 |..

............... 8,973,377
.95

............. 38,424,869
..40.6

............... 7,426,354
w9

............... 1,107,435

Total Privately Placed Bonds

Totals
Line 13.7 as a % of Col. 7.....

Line 13.7 as a % of Line 10.7, Col. 7, Section 10

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.....392,961 current year, $.....289,072 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $.....286,607 current year, §$.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....1,725,694;

NAIC2$

.......... 0;

NAIC 3§

O 0; NAIC4S..

....... 0;

NAIC5S.......... 0;

NAIC6S......... 0.
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 2

All Bonds Owned December 31

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

1.1

1.2
1.3
14

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5,185,261

17,342

.521,264
.5,120

AT

.1,465,940 | ...

..250,663

21

22
23
24

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

32
33

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured SECUMHES. ...........evrvrireierrerieienes [ erririereissssinissssens | eosmensesssessssssenensess | erosssmsesssssssssessessssnns | snsesesssssnessesssssssasses | ersessssessessessnsansessnnes | sronsessse X0 Kasnsersesnns
3.5 TOtalS. ..o | oD 10,831 | i 1,518,550 | i 1,135,997 | 0 |0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OblIGAtioNS.......cv.vvvvrereireirireieinieieiseiseseeessesneessissseeensssensnsesns | sersesssensesssssnseenssnnses | eoerenneeneens 1,092,999 01,505,550 [ .oviverernni400,000 | oo | e ) 0.0
4.2 Residential Mortgage-Backed SECUMEIES. .........ceurerieiririeeiriniieins | verreinsssisensssssensinsns | eeesesseesesssseseessesenns | sressessssesessssessessssnnss | eessesessssesiessssssessens | seseessssssessessssessessesnns | sessesees ) 0.9 T

.278,133 |.

..387,816 |.

157,653 | ...

...2,934,36

8

...4,308,015

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . .
4.5 Totals 1,052,999 [ ... 1,505,550 ...400,000 | .o | XXX [0 2,058,549 | 3 [ 3,539,085 | oo 3.8 [ 2,958,549 | oo,
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OblIGAtIONS........cviveireirciiieieieieie et ssesees | erenseseseneenns 515,356 |...cccovvnne 9,128,833 |............ 13,253,845 | ....covvrrne 750,000 |.covverrerrnnn 516,920 | .......... ) 0.9 CRNIT B 24,164,954 | ......ccoeceee00e0n 255 | 23,387,741 | o249 [ 24,164,954 | ..o,
5.2 Residential Mortgage-Backed SeCURties............covvivrvriinrnerniniennns ...2,536,213 6,206,753 | ....ccovvnene 3,527,284 |.............. 2,105,540 |.covvrreinnnn 339,852 | .......... ) 0.9 NN DO 14,715,642 | .oovvvivvecrenn15.6 | e 14,933,093 | oo 15.9 | e 14,715,642
5.3 Commercial Mortgage-Backed SECUMEES...........cc.cveveiieiiieieiceeiies | eriiierereeenieseienies | crvereresisiesssisesesisieies | svvssessssssesesisesssenseses | sevesessssessssssssesssseenss | sevessssesesseseessssssensnne | sereererss XK umnrenierens | evvereressssesessssssesennd 0 | vevverieeinieienennd0.0 | e | vveeeeieieienennenn000 | |
Other Loan-Backed and Structured Securities.. . . .0 .
..3,051,569 |............ ,335,586 |............ 781,129 | 855,540 |.iiieieerean856,772 | oo XXX i 880,596 | oo [ 320,834 | oo 408 [ ,880,596
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OBlIGAtiONS........c..cvveeiecveeeiee ettt | ceessseneenas 3,360,020 |............ 13,138,422 | ............ 18,008,023 |.............. 2,547,590 | .eovveerereeereneeeeenens | ereree e XXX e [ e 37,054,055 | ..o 39.2 [ 36,539,851 | .ovoevevereeennnnn38.9 [ 37,054,055
6.2 Residential Mortgage-Backed Securities... .31,947 85,305 | s | e ....97,342 ..128,530 ..97,342 |.
6.3 Commercial Mortgage-Backed SECUHES...........cceueueuevcieeeeeeeeees | s | e 308,160 | ..o ..308,160 ..308,974 ..308,160 |.

...2,934,368 |.

.............. 3,670,100

............ 18,703,999

.............. 2,705,243

............ 40,393,92

5

............ 41,285,370

............ 40,393,925

0
0
0

0

81

8.2
8.3
8.4

Parent, Subsidiaries and Affiliates
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities




Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccovvviiiiviiie | e XXX
9.2 Bond Mutual Funds Identified by the SVO XXX.
9.3 Totals XXX

Total Bonds Current Year

60IS

10.1 IsSUEr OblIgations..........cccvevveverireieiieteece s 34,424,679 76,497,758 76,497,758
10.2 Residential Mortgage-Backed SeCUrties.........c.ccovvrvrevrnneviniienennes | cvvieneennnn 2,577,342 | ..............6,289,490 | .............. 3,532,404 14,844,807 14,844,807
10.3 Commercial Mortgage-Backed SECUNHES............ccevveveveiieriiieeieees | e {1 R [0 I 308,160 | .ovovcvereeeerviieierend 0 | e | e b XXX e 308,160 JRC N Y ¢.0 GRS DU ¢, ¢ GRS DO 308,160 | .vovevverericreiinns 0
10.4 Other Loan-Backed and Structured Securities............cocovereenerrerninenns [ cevernineens 278,133 | .o 2,110,766 |....covorrerenne 387,816 |.coveereeeere 157,853 | o0 | e XXX e 2,934,368 A e XXX e e XXX i [ 2,934,368 | ..coovveierireians 0
10.5 SVO Identified FUNGS..........coeviveieieieciecseseieeseee s | seerseaas L. S P .S S I XXX oo | oo XXX e [ e e XXX s [0 i 0 0 (e XX [ e XK s [ e (1 I 0
10.6 TOAIS......ocveieeieeciece ettt snanes | ereeiinienias 8,973,376 |............ 38,424,321 |............ 38,653,059 |.............. 7,426,900 |......co...... 1,107,437 | oo (1] IS 94,585,093
10.7 Ling 10.6 85 @ % Of COL 7...uiviiiiiiieiieisiitisi s nsessesens | ensensssssssnsessssnens 9.5 | v 406 | oo 40.9 | o 7.9 | i 1.2 | e, 0.0 | v 100.0
Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......ccvcveivireieiiisieesee e | ereisseenees 3,363,307 |...coeee. 34,174,595 | ............ 31,193,339 | ..o 4,236,396 |.............. 1,204,209 | .......... ) 0.9 GRS DO ) 0.9 SR PO 0.0 G-
11.2 Residential Mortgage-Backed SECUMtIES...........ccvvevevereeiicreiriieiiies [ eveieiiias 2,513,059 |.....ccoo..... 6,260,386 |.............. 3,545,282 | ....coevnee 2,279,407 |..coovverernee. 501,522 | .......... ) 0.0 GO IR XXX [ e XXX
11.3 Commercial Mortgage-Backed SECUMLIES............vvrriuririeiniirieieireinns [ v [ crneeeensnnsssenssenees | veeesenesneenns 308,974 | ..o | e | e ) 0.0 GO IR )00, SO DT XXX
11.4 Other Loan-Backed and Structured SECUMties..........o.ovvrvrnrerereiernnnns [veveieirnninnns 966,788 |....ccvvrne 2,089,162 |...covvrene. 1,086,834 |...cccovvvrnnn. 165,231 [ oeveveerereseeeiieiene | eveinnas ) 0.0 G DO ) 0.0 I O Y .0 S
11.5 SVO Identified FUNDS........ovrveereriririenieeiesieeseeeeseiesssseseseesenns | seeseeaes .0 S P XXX e | e, XXX oo | e, XXX oo [ e DS S I ). 0 S I XXX oo [, XXX oo
11,8 TOAIS. ..ot | ereeiensenee 6,843,154 |............ 42,524,143 | ............ 36,134,429 |.............. 6,681,034 |.............. 1,705,731 | ......... )0, CHRN IR XXX oo [ e 0.0 S
11.7 Line 116858 % Of COL 9. .uiviiiiiiieeisi et ssens | evsensssssssneessssneas VAT T 453 | e, 385 | e [ 1.8 | DS ST I XXX oo [, XXX oo
Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS.......cvvevuevireiiciiisiieiessese sttt | evseesnsenee 6,117,901 30,024,065 |............ 34,424,679 |.............. 5,163,530 |.ccoeivrerennen 767,583 | ooveee e XKX e | e 76,497,758 T4171,846 | oo VIR [ 76,497,758

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds.
12.6 Totals
12.7 Line 12.6 asa % 0f Col. 7.....ocevevvvereriiereeeeenns
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.

2,577,342 |. 6,289,490 | ... 3,532,404 |.
................. 308,160

................. 387,816

2,105,717 | ... ..339,854 .14,844,807 .15,099,656 .14,844,807 |.

8,973,37 38,653,059 |.............. 7,426,900 |.............. 1,107,437
........................ 9.5 0.9 | el 79 |12

Total Privately Placed Bonds

13,1 1SSUET OBIGAtIONS........cvivieieiiceeececceeeeeeeee e reaes | etetesesesetesesesesesesesess | ereresesesesesesesesesesesess | sesesssssssssssssssssnsnsnnns | sreresessssssssssssssssssssnss | svevererererereresessnsenes | svererers XKKunveverereres | vovnvevnsnsssnsnsnsnnnenns0 | cveveveveveveieierennnd0.0 | e [0 R 00 | XXX oovieeien | v 0
13.2 Residential Mortgage-Backed SECUMEIES............c.ceveviveeiieriiiieiiiies [ eveeieiieeieieeeeineiens | eeevevieeesisssssnesenens | evesesisiesesesssesssiesenins | evessessesssssiesssesesenees | svessevessssnsesssseseessnens | eevereres XK erennvnrees | seeveververssesrereneens0 | vvveveeeieieiiennen0000 | e, (O 00 | XXX ooveeeie | v 0
13.3 Commercial Mortgage-Backed Securities............ccccvveverreeiiieeiicnnns B0 I TN [0 IR 0.0 [ XXXeoviveees | cvveiiieeeeeenenns 0
13.4 Other Loan-Backed and Structured SECUMHES............crvrrreieirinieiieinis [ rvrireieinssseeinniens | ernreieinsnseensnsenens | eoveinsesesssnsensessnnns | seiessessesssssnsesssnsenses | sessessessensessnssesenns | soenreense XX Kunrrerrernnns | ervesnsnsensnnieneens [ o000 | v (0 0.0 { e ) 9.0 GO I 0
13.5 SVO Identified FUNGS..........ccoeveverererireseeeeseeieeeveeeseeenenesseensnenes | eenreeree X uereereniene | ervrrere e XK eeerereene | eveereeee XX e | erereeee XX i | oo e XXX [ everessiercsesssisneenes | eeseeresrsssnsssennenesnd | eevveieieienissieennn0.0 o .0 S I DS S P DS R [ 0
13,6 TOAIS......ocvcecetcece ettt s O | e [0 0.0 .o XXX oevieeves | e 0
13.7 Line 13.6 @5 @ % O COL. 7....vvveveeeeeeeseece e seinins | evesissssseseesssenan 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | D00 S P ) 0.0 I U D00 I PO XXX oevvveves | e, 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, SEction 10........cccceriireieiisiierieiins | cvrersiisisieeiieisneas 0.0 | oo, 0.0 [ oo 0.0 | oo 0.0 | oo, 0.0 [ oo 0.0 | oo 0.0 .. .S S P XXX oo [, .0 S P XXX oo | v, 0.0
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 160,051
2. Cost of short-term iNVEStMENES ACUITEM...........c.cveveieieieeeeceeeee ettt e ettt enenes | eevereeiseses s s ees s ss s ssessssnanas 6,439,383 | oo LR eI 1< T O T BTSRRI
3. ACCIUAI OF BISCOUNL. ...ttt | fiebeee s st e b sttt 0 [ ettt | Shee et R bbb | S4eEeee R e R b e b e nb | SreReeeb bbbt
4. Unrealized valuation INCTEASE (ABCTEASE)............ceevirireiiereiieieisiie ettt ss e st ssse s s s bns | saebessssesessseses st et es s e s s s st bes s s b sassesssna L0 O O O DO E TP PE TR
5. Total gain (I0SS) ON ISPOSAIS..........ccueviriieiiieieiiieteii ettt ettt ettt b b s s s s st bsseaes s sbabas | sesebesssssesassstessssssebes st et es s et esssebessnsesannd 0 | ettt ettt enaes | ebereb et sttt es et b st et e s st b s sebesssetetanas | Shebsaeteseseae st e et s et et s et b st et et seaebebanseaesns | ebebssetebsret et et ee e bbbt s et b et et st b anaebenas
6. Deduct consideration received 0N dISPOSAIS............cceuiuiuiuiuiiecciececicecicrete ettt es s esesesesebebeseses | eesssesesseseseseese e eseseseseseseseanaas 4873740 | oo C T L O OO OO
7. Deduct amortization Of PrEMIUML.........cueuriiuieieieiceiee sttt s s nsees | £aebstessetstesse bt e s s s e s sttt s bt naes 0 | errrereisie ettt snaes | eberer et e ettt es s bbbt s e st s st ebe s nsesesanne | Shebssetesesere s s e a et s e et s e s b bR e st sea et s s s etesns | etessseteber et et s et et s ettt e s b bt et n et b nerena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccovcuiveiireinieiciciciees et ssisieies | cretessereses et ssse s ssse e ss e sasbe s s e L0 T T DO DO E SRR TR
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccevieerieeniiiieiiiieiees | crvieensiee e 1,725,694 | oo 1,725,694 | oo 0 | e [0 U 0
11. Deduct total NONAAMIEA MOUNES...........ccueierirerieriiiereieiei et | feEsee st 0 ettt | ffnh e Rt E st | £feeE e R e R R bRt | £ Rt enE R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....ciiiiiuiiiiieiiieisieicreiessiesssssesesisessssnseses | crerissesesssssesssssessssssessssssesensssenas 1,725,694 | oo 1,725,694 | oo 0 | s (O I 0




Annual statement for the year 2016 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual statement for the year 2016 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Book/adjusted carrying value, December 31 of Prior YEar...........c.ccvcueeieeveeveereeieeeeee e

. Cost of cash equivalents acquired

3. ACCTUAI OF QISCOUNL.......cveeveeiiii ittt | Hiebieesb sttt A0T | e L O
4. Unrealized valuation iINCrEase (AECTEASE).........wurerrurrrrrerirresnreeeeesessssessssesssssssssesssssssssssssssesssssssssns | ssesssesssssassnsssessessssssssessanssesan 0 | ey | e s
5. Total gain (I0SS) ON GISPOSAIS.........ccrerrurieiieirrirreeeieeseeseesesse st ses sttt ess st ssssssssssssestess | sosssessesssssssssessessssssessassasssnssn 0 | erereeeeee ey | et
6. Deduct consideration received 0n dISPOSAIS............c.cceiercviirieeieieisee et sesesesnes | coessessesisssssessessssses 2,100,000 | .ooveverrereicereeias 2,100,000 [ ..ooovvreeriiereeeeeeee s
7. Deduct amortization Of PrEMIUM............ccoeeiiiciiceecce ettt tes s sssesaens | eeaetesssetessssesesessesesssesssssaetenes 0 [ oottt ssiees | etereereres ettt
8. Total foreign exchange change in book/adjusted Carrying ValUE................cccueveieveiiecreeeieiieesieeens | oo 0 [ oot nniees | etereere ettt
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccceerveeieees | covererreeieiieceseee e 0 [ oo 0 [ oo 0
11. Deduct total nonadmitted @MOUNLS..............c.viiiiiiiiiiie e | sbtmissbe bbbt 0 [ | s
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviviiiiieiiiiieieiieisiecieiesienins | cvererissesesissssssssesesssessssnsssened 0 | o 0 | o 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:...

SI15




Annual statement for the year 2016 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06



Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

20

03

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value
4 5 13 14 15 16 17
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Any Other Class of Assets - Unaffiliated

[ Stabilization RESEIVE FUN.........ccceerererereeerseereeseesereeees | [Providence................ [RL....... [ Washington Trust INVEStOrS.......oooooooovosesessssssssssssssssss | [06/16/1975] ... 50,506,530 55,355,713 | ....... 54,936,195 | ......... 29,727 [ coooooon (7] 2,079,047 [.ovooveereeeeseessees | cvoveree X I

4299999. Total - Any Other Class of Asset - Unaffiliated . ..50,506,530 .55,355,713 | .......54,936,195 .(68,062) | ... .....2,079,047 2,085,961 0 XXX
4499999. Subtotal - Unaffiliated........ccocrerinrrinernirinssissiissinsines 50,506,530 55,355,713 | ....... 54,936,195 | .......29,727 | oo (68,062) ... .0 | .....2,079,047 2,085,961 0 XXX
4899999, TORAIS ...tttk E e HEeLEeLE L E e E bbbttt | enniia 50,506,530 | ......... 55,355,713 | ....... 54,936,195 | .........29,727 | ... (68,062) [ ... 0]... 2,079,047 | coovvver) (V) [ 2,085,961 | ..ovovrirrinan 0 XXX




Annual statement for the year 2016 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09



Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0l3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 ED 6 |US TREASURY N/B..... ..117.281 2,512,868 (12,836) [ oo | e | 2008125 | 7.470 03/28/1995. | 08/15/2019.
912810 EG 9 |US TREASURY N/B..... 124843 | ..........2,372,031 | ... 1,900,000 | oo 1,973,622 | .ovvoviicriecieenne cevrnenne(17104) | e [ [08.750 | 7.500 04/12/1995. | 08/15/2020.
912810 EH 7 |US TREASURY N/B..... ...124.000 698,771 243 | e | e [ 7875 [ 7.920 11/08/1991. | 02/15/2021.
912810 FG 8 |US TREASURY N/B..... ..127.812 499,947 3 | s [ [ 05,250 | 5.250 06/07/2007. | 02/15/2029.
912810 FP 8 |US TREASURY N/B..... ..133.187 965,993 1,530 [ | e | 0005375 | 5.720 07/05/2001. | 02/15/2031.
912810 QT 8 |US TREASURY N/B..... ..101.515 250,663 (D) [ e | e | 3125 | 3.100 12/01/2016. | 11/15/2041.
912828 M8 0 |US TREASURY N/B.....coooiiiriiriinrineiiesiesisnseisssissssssiessssesssssessssssssessnenss | eonseen | oo | coneevsnnne | venvnenens [ e 99,162 | s 99.343 99,268 6 | oo e [2002.000 | 2.130 12/30/2015. | 11/30/2022.
912828 N3 0 |US TREASURY N/B.....ccooirerriiiinnierierinrississinesiesiesessensssesssssessnsssenss. | voneeen | oo | connrenenne | cvevovenens [ v 245,909 |0 99.937 245,898 (I ] o | oo | 02125 [ 2.050 . 11/28/2016. | 12/31/2022.
912828 XG0 |US TREASURY N/B..... ...100.343 176,097 (187) | ceveserrasninsciinne [evnernsrnssisniinnee [0 2,125 |, 2.000 | JD....... . ..1,870 07/29/2015. | 06/30/2022.
0199999. U.S. Government - Issuer Obligation XXX |............8,887,262 | .............7,345,000 | ............. 7423127 | oo 0 (28,047) 0 0 XXX XXX | e 195,470 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E UM 9 |G24188 ...109.107 A | e | e | 6.000 |...... 5.970 07/23/2008. | 07/20/2038.
36205K WE 8 |GN393145................ ...106.282 8 | e [ s [ 7.500 |...... 7.520 05/29/1997. | 05/15/2024.
36208C 7L 5 |GN 447399 ..104.772 (G0 [TSOUSTIN INVIRRRIN IOV 7.500 |...... 7.150 08/07/1997. | 07/15/2027.
36210A  VC 8 |GN 486711 ...100.000 11 s [ | 6.000 |...... 6.380 10/30/1998. | 11/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities . XXX 12 0 0 XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL. ...t XXX | 8,921,013 | o 7,376,867 | i 7,454,951 | a0 [ (28,035) 0 0 XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063B T8 5 | CALIFORNIA ST.....oooiiiiireiieiiesiieiiseieisssses st ssessssessssssnns | seneees . 2| 1FE 577,750 |..114.949 | ..o . BTATA5 | s 500,000 | ... 550,813 | ..o | vvriennene(TAB7) | i i 125,000 | 3.150 03/15/2013. | 02/01/2026.
341150 M5 6 |FLORIDA ST . 2| 1FE 621,530 |...113.721 o 500,000 | ... 563,783 | ..vvvvrrverrerrienes | cereeenne(13,408) | o v [.5.000 | ... 2.020 07/11/2012. | 07/01/2022.
419791 U2 2 [HAWAII ST ottt ss bbb snissnssnsesss | eeenns . 2| 1FE 639,375 |...116.935 | ... 584,675 | ..ovovirens 500,000 | ... 585,184 | ...ooverrrcrrerirneins | cvreennena(13,684) | s v [ 125,000 | ... 1.900 11/27/2012. | 11/01/2024.
57582N  H2 4 [ MASSACHUSETTS ST....oiiiiiiiiieiiiieierissiesssssesssssssssssssessessssssessssssssanses | covenes [N [T I TFE]| 610,735 |...103.906 | .... 519,530 | ....... 516,831 [ .o | e (18,088) [ s [ | 225500 | e 1.780 08/02/2011. | 12/01/2017.
882722 XY 2 |TEXASST..coovmvrverirnerinenns . 2| 1FE 544,765 |...112.365 522,426 | ..ooovvrnerrerrnenns | rnrirneneene(d,385) | e v [ 105,000 | 3.920 05/18/2011. | 08/01/2029.
93974C G5 3 |WASHINGTON ST.....iiiuiiiiiiisiissisiessasisssssssssssssssssssssesssssssssssssssssssssssssssaes | ssssas .. 2| 1FE 450,228 |...112.158 432341 | | e (6,746) | o [ 20005000 | 3.030 04/08/2014. | 06/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cocceivenenae . 3,444,383 XXX 1..............3,258,012 | ..............2,900,000 | .............. 3,171,378 0 0 XXX XXX | e 41,460 | ........ 147,500 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ettt naeaenas . 3,444,383 XXX 3,171,378 0 0 XXX XXX ] 41,460 | ........ 147,500 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
03588H DY 9 | ANNE ARUNDEL CNTY MD.....ccvuurimirmmerirreneesesssersesiesesessssissssssenssesssensas | seveee . 2| 1FE 550,235 |...113.619 534,203 (A772) [ o | eerneenernseiineinns | 20.5.000 | e 3.760 06/20/2013. | 04/01/2033.
438670  F4 8 |HONOLULU CITY & CNTY Hl...oooorveiiieieicireisieieiesieeessiesesessssesseiessnsenns | enens . 2] ... 1FE 464,128 |...114.531 445,456 (7,063) | coovvrerinirrniiens | coereereirnienieniennns | 0005.000 | oo 2.870 04/11/2014. | 11/01/2028.
544646  H7 0 |LOS ANGELES CA UNIF SCH DIST......cvurierrerereeerienieniesisseesesssssssensenens | voeees [P IO IOV TFE| oo 615,255 |...109.445 541,887 | ..o | e (16,302) [ ..vvvvvevercerveinne [ ervveeneririninernns | 20.5.000 | v 1.560 05/09/2012. | 07/01/2019.
592112 QH 2 |MET GOVT NASHVILLE & DAVIDSONC . 2] ... 1FE 536,787 |...117.668 525,890 (7,821) [ oo [ v [ 0005000 | 2.760 08/04/2015. | 07/01/2029.
815626 GQ 3 | SEDGWICK CNTY KS UNIF SCH DIST [P I (. TFE| oo 400,000 |...121.837 400,000 | ..o | e | e | e | 008220 [ 6.220 05/06/2009. | 10/01/2028.
92817S  KC 1 |VIRGINIA ST PUBLIC SCH AUTH.......citiiiiniiisiinniiississrissessisssssssesssssssesnns | aseees . 2| 1FE 547,560 |...106.380 511,112 (6,688) [ ...vevcerirrinscins | corvnriinsinsiiissiens | 000005250 |1 3.790 01/06/2011. | 08/01/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: JEOS OO 3,113,965 XXX | 3,122,198 | .............. 2,750,000 | ............. 2,958,548 | ..oooiiieiian, 0 [ (42,646) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . . 3,113,965 XXX | s 3,122,198 | oo 2,750,000 | ..oocvernee. 2,958,548 | ..o (V)] I (42,646) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
040484 NR 4 | ARIZONA BRD OF RGTS UNIV ARIZO. 488,468 |...117.952 471,808 482,647 (5,821) [ coovereervrinerns | eevveenerinneineinns | 20.5.000 | e 2.520 02/26/2016. | 06/01/2031.
059231 UE 8 |BALTIMORE MD REVENUE......... 561,120 |...114.580 .572,900 545,573 (5,649) [ ..o | e | 2.5.000 | o 3.510 02/20/2014. | 07/01/2030.
072024 RS 3 |BAY AREA CA TOLL AUTH TOLL BRI 612,095 |...112.866 .564,330 566,922 | ...oovvrerirerierins | e (11,870 [ ..oververevieins [ errmreveriverirneinns | 20.5.000 | oo 2.280 01/22/2013. | 04/01/2028.
160429 VX 1 |CHARLESTON SC WTRWKS & SWR REV 394,467 |...114.647 .395,532 392,961 (1,508) [ .ovovevneerrrirenns | cevrneerneeinseisernns | 20.5.000 | e 2.050 11/01/2016. | 01/01/2024.
160429 WE 2 |CHARLESTON SC WTRWKS & SWR REV 177,224 |..113.520 . 176,548 (B77) [ overerrrerverierens | cerreriverrsnseirennns [ 0000.5.000 [ 2.050 11/01/2016. | 01/01/2024.
167593 RG 9 |CHICAGO IL OHARE INTERNATIONA........covveirririrerinrin 475,868 |...112.675 | .....c..cc.....478,869 | ..ccvorrverneens 425,000 | ... 470,044 (4,808) [ ..oovevncervrireris | eevneernerirseineinns | 20.5.000 | e 3.470 10/08/2015. | 01/01/2030.
167736 F7 7 |CHICAGO IL WTRWKS REVENUE..........ccocoonmriniirriinns 296,740 |...111.290 250,000 | ... 294,389 (2,351) [ oeveeveereseins | ceveeinsrsseiisninns | 000.5.000 e 2.910 05/13/2016. | 11/01/2027.
176553 FW 0 | CITIZENS PROPERTY INSURANCE CO. ...105.026 e 250,000 | ... 252,716 (1,824) [ .oovecvveneins | cerreererrseiineinns | 200.5.000 | e 4.200 06/30/2011. | 06/01/2018.
19464V  CA 6 | COLLIER CNTY FL SPL OBLIG REVE.......osiiirineireriniineiiseiseisseeissisesnieees L A11.334 | 556,670 | e 500,000 | ... 558,337 | ..vverrreerierieeins | e (14,919) [ oo [ ervrrrneeiisenneinns | 20.5.000 | e 1.770 02/21/2013. | 10/01/2020.
196632 LW 1 | COLORADO SPRINGS CO UTILITIESR L2547 | 562,735 | 500,000 | ... 519,571 (4,597) [ oovvervvvvriseins | errrerverrseineiens | 000.5.000 | e 3.900 01/06/2011. | 11/15/2023.
196707 TQ 6 |COLORADO ST BRD OF GOVERNORS U ...115.253 425,000 | ... 487,805 (8,708) [ ..voverreerrrirerns | cevreernsrirseiseinns | 20.5.000 | e 2.950 10/20/2015. | 03/01/2032.
235416 3K 8 |DALLAS TX WTRWKS & SWR SYS REV . ...106.450 s 250,000 | ... 261,724 (6,499) [ ...cvvvrrirerinines [ vrverrnrisensiinnens [0005.000 | 2.250 07/07/2011. | 10/01/2018.
249182 FW 1 |DENVER CITY & CNTY CO ARPT REV.......ovvviirieierisiineiiesieeieessssissniens 115037 | oo 575,185 | 500,000 | ... Y25 N RN I (11,349) [ oo [ ervreeineeineirnennns | 20.5.000 | ocec 2.350 10/11/2012. | 11/15/2022.
25477G  EB 7 |DIST OF COLUMBIA INCOME TAX SE........... ..110.324 511,009 (2,932) [ cooeveereeneeseries | eeveeisseesereeniiens | 02225.000 ... 4.300 04/08/2011. | 12/01/2026.
254845 KQ 2 |DIST OF COLUMBIA WTR & SWR AUT .. 117.196 472,202 (8,371) [ eoeverevrvrirerne | eevrreererirnerneinns | 20.5.000 | e 2.430 01/13/2015. | 10/01/2030.
29270C UJ 2 |[ENERGY N W WA ELEC REVENUE.......... ...105.568 520,546 | ...cooovvrrrieierins | e (13,327) | ovveernciiseinne | crverirneinsenseiinns | 20.5.000 | oo 2.200 06/21/2011. | 07/01/2018.
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
3133XD VS 7 | FEDERAL HOME LOAN BANK.........coniiirimiriiniieieiineieninsissesessnsnsssssienssinees | veveees | oo | eeverinerins [ cvvveniins L [ 978,980 |...113.053 | .............1,130,631 | ....ccc...ec. 1,000,000 | ... 992,220 1,723 5.250 |...... 5.470 vern.52,500 | 06/05/2007. | 12/11/2020.
343136 U8 8 | FLORIDA ST TURNPIKE AUTH.....c.covuiririiierinniieriesisssessssisssiesienssesenns | voveees 2| 1FE 569,500 |..112.215 | .................561,075 | ....... 500,000 529,474 (5,937) [ covvveverreernninee [ veereererinensnnniens s 5.000 .25,000 | 06/24/2011.| 07/01/2023.
438701 C9 3 |HONOLULU CITY & CNTY HI WSTWTR.....cooomrimrrnrierierineireeiseissessasnsenens | seeeens 2| o 6* 289,850 |...108.886 | .................304,881 | ....... 280,000 286,607 (2,465) [ ..o | e | e 5.000 .14,000 | 09/02/2015. | 07/01/2023.
438701 D6 8 [HONOLULU CITY & CNTY HI WSTWTR.. ...108.886 220,000 225,191 (1,937) .5.000 .11,000 | 09/02/2015. | 07/01/2023.
442435 4C 4 |HOUSTON TX UTILITY SYS REVENUE ..117.040 275,000 321,622 (257) .5.000 |....2.470 [MN..co. | v 1,757 | o, 12/12/2016. | 05/15/2026.
455167 4S 2 |INDIANA UNIV REVENUES ..102.316 265,000 270,083 (8,604) .5.000 07/15/2011. | 08/01/2017.
47770V AW 0 | JOBSOHIO BEVERAGE SYS STWD LIQ........... . . ...100.737 500,000 500,000 .3.085 01/29/2013. | 01/01/2022.
485429 LH 5 |KANSAS ST DEV FIN AUTH REVENUE 2| 410,050 |...108.739 ....350,000 373,441 (7,640) ......5.000 12/01/2011. | 12/01/2020.
49151E 4G 5 |KENTUCKY ST PROPERTY & BLDGS Ci......oocvirreieririrreinrrnenieneseeseesnnnns | eeveee | o [ veverienes (. TFE| oo 750,000 |...116.676 750,000 [ oo | evrrnerieniereeees | v | e | e 6.155 10/28/2009. | 11/01/2029.
544495 M2 7 |LOS ANGELES CADEPT WTR & PWRR......cccoviviririirrisiissrisesiesesseesseines | woeees 2| 1FE 590,590 |...116.992 576,381 (8,388) [ ..vuevurvrerrerins | eevrreieiierineens | s 5.000 03/06/2015. | 07/01/2030.
546398 6G 8 |LOUISIANA ST PUBLIC FACS AUTHR 2| 1FE 535,065 |...103.656 500,000 534,743 (322) .....4.000 11/08/2016. | 12/15/2031.
546540 MT 9 |LOUISIANA ST UNIV & AGRIC & ME........cooovveieerierieiresisissseseesssssssesssssens | evveees 2| 1FE 289,320 |..112.270 | .................280,675 | ....... 250,000 281,373 (B,8671) [ .eooererererrerins | revrveinerrerineens | s 5.000 09/25/2014. | 07/01/2031.
576000 ML 4 |MASSACHUSETTS ST SCH BLDG AUTH......ccccocvmiiriiinriniicniincicensciienins [ e 2| 1FE 566,040 |...115.898 | ...............579,490 | ....... 500,000 544,626 (7,125) [ oo | e | s 5.000 11/18/2013. | 08/15/2026.
590545 MC 0 |MESA AZ UTILITY SYS REVENUE ..117.689 500,000 542,954 (8,573) .6.000 12/02/2010. | 07/01/2021.
59259N  ZH 9 |MET TRANSPRTN AUTH NY DEDICATE ...143.640 306,913 (120) .7.336 04/23/2009. | 11/15/2039.
59266T EC 1 [MET WTRDIST OF STHRN CA.... ...115.563 173,345 150,000 .6.947 12/16/2010. | 07/01/2040.
59334D HG 2 |MIAMI-DADE CNTY FL WTR & SWI ..110.235 496,058 462,432 (1,859) .5.000 10/03/2013. | 10/01/2033.
59334P  EH 6 |MIAMI-DADE CNTY FL TRANSIT SAL.....ccovinirrrirriiniinnns ...110.492 .110,492 109,841 (2,684) ......5.000 07/20/2012. | 07/01/2020.
603827 YM 2 | MINNEAPOLIS-SAINT PAUL MN META . ...118.907 208,087 205,743 [(C7 T [N ISR IR 5.000 12/07/2016. | 01/01/2026.
60534T GM 1 |MISSISSIPPI ST DEV BANK SPL OB..........cooiuiiiriiiniinsieiisenisesensissiiens | ceveees 301,590 |...112.181 280,453 | ....... 250,000 279,561 (5,489) [ ..o | e | s 5.000 10/11/2012. | 01/01/2024.
645790 FH 4 |NEW JERSEY ST HLTH CARE FACS F. 474,412 |...112.659 450,636 ....400,000 473,294 (1,118) ......5.000 10/21/2016. | 07/01/2029.
646139 3E 3 |NEW JERSEY ST TURNPIKE AUTH......cooiiiiiiriineiieiieeiseiissieseiensesisseesns | s 557,500 |...113.340 566,700 ....500,000 536,416 (5,900) [ .ovovernrereireris | e | e 5.000 03/21/2013.| 01/01/2031.
64971Q AR 4 |NEW YORK CITY NY TRANSITIONALF ......cooouirimririniirinerissrienienesseessnines | voenes 523,135 |...112.325 561,625 | ....... 500,000 510,719 (2,346) [ ..o | e | e 5.000 02/15/2011. | 02/01/2025.
650014 UQ 4 |NEW YORK ST THRUWAY AUTH 2ND G.... 549,850 |...112.257 .561,285 500,000 523,908 (5,096) [ ..ooevneenerrerins | eevrreenerierineens | ceeees 5.000 06/15/2011. | 04/01/2025.
67760H JS 1 |OHIO ST TURNPIKE COMMISSION ..112.999 .564,995 500,000 519,056 (2,646) 5.250 07/31/2013. | 02/15/2030.
73358W AH 7 |PORT AUTH OF NEW YORK & NEW JE . ...119.970 .209,948 ....175,000 175,000 5.859 06/18/2009. | 12/01/2024.
735352 QF 6 |PORT SAINT LUCIE FL UTILITY RE.. 420,979 |...106.597 .399,739 ....375,000 419,616 (1,363) [ ..o | e | s 4.000 08/11/2016. | 09/01/2031.
797396 EB 8 | SAN DIEGO CNTY CA REGL ARPT AU [SSSTUPUSTOSURSPRSPURPORSOUSPORS UPPURVRN VRN IVPRURPOORPPRN UOPPON | o =3 ISP 234,899 |...104.673 .214,580 205,000 217,008 (4,671) .....4.000 01/17/2013. | 07/01/2019.
79765R  H8 5 | SAN FRANCISCO CITY & CNTY CA P...cvveuiiiiiriseeineieiiesieeesesississsiens | ceines 308,388 |...118.992 297,480 | ....... 250,000 307,364 (1,023) [ oo | e | s 5.000 10/07/2016. | 11/01/2031.
79765R  TU 3 | SAN FRANCISCO CITY & CNTY CA P...ccvvvuririrrirriseineiieriseeiesisssissiinens | cvvees 601,245 |...112.128 560,640 | ....... 500,000 551,576 | ..vvvververirerecins | e (12,766) [ ..ovevrerrererins [ v [ e 5.000 12/19/2012. | 11/01/2024.
837151 PP 8 | SOUTH CAROLINA ST PUBLIC SVC A 593,890 |...115.669 578,345 500,000 592,767 (1,123) .5.000 11/08/2016. | 12/01/2033.
837152  SF 5 | SOUTH CAROLINA ST TRANSPRTN IN.....ccvviriririirnirrieinniesessseses s ..609,425 |...108.992 .544,960 500,000 546,539 [ ..oooveeveriieiivienns | e (16,448) .5.000 01/30/2013. | 10/01/2019.
875124 FQ 7 |TAMPA BAY FL WTR REGL WTR SPLY..... ..257,397 |...102.955 .247,092 240,000 245,273 (6,914) .5.000 03/25/2015. | 10/01/2017.
88213A DZ 5 |TEXAS ST A &M UNIV REVENUES 60,000 |..... 99.348 59,609 | ..o 60,000 60,000 .3.993 03/22/2016. | 05/15/2037.
89602N H3 1 | TRIBOROUGH NY BRIDGE & TUNNEL........cccovvvrivirrirnnne 607,445 |...116.115 580,575 500,000 570,021 (9,980) ......5.000 02/06/2013. | 11/15/2026.
91412G  RE 7 |UNIV OF CALIFORNIA CAREVENUES.........ccocomiiirierieeieeineiseisesieseseennns | s 490,775 |...114.983 450,000 478,240 (3,838) [ .ovuerureeireris | e | s 5.000 07/18/2013. | 05/15/2030.
915115 X8 7 |UNIV OF TEXAS TX PERMANENT UNL......ccornivirinrineinnnrenienennnenninennens [ eoveeen | oo | evrrivenine | vend TFE | i 596,930 |...123.521 500,000 567,173 (5,845) 5.250 06/24/2011. | 07/01/2026.
91802R  AG 4 |UTILITY DEBT SECURITIZATION AU.. 462,788 |...117.020 400,000 447,064 (5,975) [ coonvererinerrnerins | cevrneineriseriseenns | e 5.000 04/03/2014. | 12/15/2028.
919061 EY 3 |VALDEZ AK MARINE TERMINAL REVE........cccoovvmrimmrinrienirnsisnssnsisnesnsinns | eovee | oo | vnnivennins | oo TFE | i 563,936 |...110.427 500,000 531,007 (7,153 [ oo | e | s 5.000 03/21/2012. | 01/01/2021.
977092 W 4 |WISCONSIN ST CLEAN WTR REVENUE........ccccosrvomiinriienissncsniessssssissssnnes | eovenne | oo |vsnieeniies | oo IFE | i 623,820 |..113.425 | ................567,125 | ....... 500,000 | ... 564,444 | ..o | v (13,845) [ ...cverererscenininns | crnnrinseinerisninnee | areead 5.000 07/11/2012. | 06/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 25,159,473 XXX 25,159,127 ...22,270,000 | ........... 24,164,947 | oo 0 (274,688) 0 0 XXX XXX XXX
U.S. §¢ IR & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128GW  SY 5 |FGE92335.. 4].. 1. ...100.398 L9 1,121 (1) ) SUSTRRIN IVPIRIINN IOV 5.500 02/07/2003. | 11/01/2017.
3128K6 7K 0 |FG A46298.. 4 1 ..111.102 ..30,916 31,218 (131) .5.500 07/13/2005. | 07/01/2035.
3128KV  MN 2 |FG A64865.. 4 1 ...113.364 58,852 (147) .6.000 09/10/2007. | 08/01/2037.
3128M4  4Q 3 |FG G03231. 4 1 ..111.089 71,533 395 ......5.500 11/09/2007. | 08/01/2037.
3128M5 UZ 1 |FG G03900 4].. 1. ...110.900 ..21,927 25,040 35 | s [ s [ e 5.500 03/04/2008. | 02/01/2038.
3128M7 XB 7 |FG G05774 4. 1 ...109.381 136,576 132,607 (1,820) [ oo [ s 5.000 07/12/2010. | 01/01/2040.
3128M8 AZ 7 |FG G06024. 4 1 ...108.053 .144,060 139,561 (1,247) X 10/20/2010. | 08/01/2040.
3128ME  XR 7 |FG G15888 4].. 1 ...102.630 191,206 195,581 (796) | evevmeereerneirens [ eneereriseiseiienes [ e 3.000 09/23/2016. | 01/01/2029.
3128MJ R3 6 |FG G08505 4].. 1] iein....687,848 | ... 99.922 654,683 683,170 (4,857) [ oo [ vvereerersessenniens s 3.000 10/16/2012. | 09/01/2042.
3128MJ U3 2 |FG G08601. 4 1 ...105.164 .162,145 164,927 (3,510) .4.000 03/24/2015. | 08/01/2044.
3128MJ X4 7 |FG G08698. 4 1 ..102.493 .225,397 229,570 (1,221) .3.500 03/29/2016. | 03/01/2046.
3128MJ X5 4 |FG G08699. 4 1 ...105.120 .228,537 233,337 (1,948) .....4.000 06/10/2016. | 03/01/2046.
3128MJ  YM 6 |FG G08715 4].. 1] 203,272 . 99.381 194,187 203,116 (B18) [ e | e [ s 3.000 07/29/2016. | 08/01/2046.
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3128NJ  G9 4 |FH 1J2024 RO B 1. ....38,283 |...105.661 38,073 (B9) [ oo | e | 202,984 | L 1.930 [MON... ..1,003 | 07/17/2009. | 04/01/2039.
3128PQ  ZH 7 [FGJ11644 4].. 1. ..102.817 60,795 (B71) | ceverrrererivervens v [ 4,000 | 3.300 | MON... ..2,393 | 02/18/2010. | 02/01/2025.
3128PY JD 7 |FGJ18360 4].. 1. ...102.625 183,912 (1,405) [ ..oveoeerriseins | cevrneerneeineineinns | 2023.000 | e 2.140 |MON... 5,374 | 03/21/2012. | 03/01/2027.
3128Q) UC 8 |FH1G1479 4 1 ...106.067 27,700 (10) 03/20/2007. | 01/01/2037.
31292H VU 5 |FGC01527 4 1 111,149 66,593 (275) 04/21/2003. | 04/01/2033.
31292L  KQ 7 |FG C03903 4 1 ..192,052 |...102.788 197,315 192,020 (15) MON... 08/14/2013. | 04/01/2042.
31292L L6 0 |FG C03949 4 1 ..190,597 |...102.815 .191,053 190,104 (723) MON... 05/16/2014. | 05/01/2042.
312940 2H 1 |FG A92576.. 4 1 ..107.723 82,746 (547) MON... 06/15/2010. | 07/01/2040.
312941 NJ 2 |FG A93093.. 4].. 1. ...108.280 145,426 (1,740) MON... 09/14/2010. | 07/01/2040.
312942 NF 8 |FG A93990.. 4].. 1. ...105.581 . 94,084 (885) MON... 10/14/2010. | 09/01/2040.
31294M  DW 8 |FG E02817.. 4 1 ..102.627 .116,030 110,795 697 MON... 01/21/2011. | 01/01/2026.
312964 DE 6 |FGB11901.. 4].. 1. ..102.917 ...25,990 25,351 (135) MON... 02/20/2004. | 01/01/2019.
312964 H5 1 |FGB12052.. 4. 1. ..102.579 13,758 (104) MON... 02/09/2004. | 01/01/2019.
31296M  PA 1 |FGA13117.. 4 1 ...109.462 176,748 159,804 257 MON... 09/19/2003. | 09/01/2033.
31296Q 4R 8 |FG A16232.. 4 1 ...110.941 76,298 70,151 (304) MON... 01/27/2004. | 11/01/2033.
3132GL VB 7 |FG Q05410. 4 1 ...103.097 .195,489 189,588 8 MON... 08/01/2013. | 01/01/2042.
313202 5H 2 |FGK90848.. 4 1 ..101.373 .207,890 212,561 (1,297) MON... 10/28/2015. | 07/01/2033.
31335A QK 7 |FG G60458. 4 1 ...103.106 .311,680 318,111 (2,468) MON... 04/13/2016. | 01/01/2044.
31335A UL 0 |FG G60587 4].. 1. ...105.202 ...69,627 70,786 (493) MON... 06/01/2016. | 02/01/2046.
31335H 5U 3 |FG C90859 4].. 1. ...110.988 . 52,162 (399) MON... 10/21/2004. | 10/01/2024.
31371G  SS 0 |FN251729.. 4 1 103246 | 071 | 3,943 | 3,927 13 MON... 04/01/1998. | 05/01/2018.
31371H  B6 4 |FN 252161.. 4].. 1. ...113.546 . 51,114 127 MON... 10/30/1998. | 12/01/2028.
31371K A4 3 |FN253927.. 4].. 1. 112552 | e 7,810 | 6,939 | 6,907 18 MON... 07/17/2001. | 07/01/2031.
31371M  CG 0 |FN 255771.. 4 1 ...113.640 83,591 (299) MON... 08/09/2005. | 07/01/2035.
3138AN  CW 1 |FN AI8184 4 1 ...106.049 .236,699 232,680 (2,236) MON... 08/22/2011. | 08/01/2041.
3138AN YU 1 |FNAI8822 4 1 ..107.702 .107,980 105,898 (1,364) MON... 09/13/2013. | 08/01/2041.
3138AV. TB 1 |FN AJ4145 4 1 ...105.525 .136,208 134,276 (1,132) MON... 11/17/2011. | 11/01/2041.
3138AW  RQ 8 |FN AJ4994. 4 1 ...107.961 .169,937 169,432 (2,855) MON... 11/19/2013. | 11/01/2041.
3138E0  SF 7 [FNAJTTIT 4].. 1 ...102.655 145,964 145,560 (1,002) MON... 12/21/2011. | 12/01/2026.
3138EG  HX 5 |FNAL0245.. 4].. 1 ..105.915 139,805 135,814 (656) MON... 12/26/2013. | 04/01/2041.
3138EH US 9 |FNAL1492.. 4 1 ...105.906 .203,957 200,910 (1,683) MON... 09/24/2013. | 03/01/2042.
3138EJ 3Y 2 |FNAL2614.. 4 1 ...102.563 .103,402 104,251 (538) MON... 12/14/2015. | 11/01/2042.
3138EJ RA 8 |FNAL2280.. 4 1 . A07.711 .233,439 230,784 (4,107) MON... 12/26/2013. | 09/01/2042.
3138EK  FB 6 |FN AL2861.. 4 1 ...102.909 .266,874 266,034 (1,137) MON... 07/29/2014. | 12/01/2042.
3138EK  HJ 7 |FNAL2932.. 4 1 ...105.334 64,718 64,532 (416) MON... 10/21/2013. | 07/01/2042.
3138EK YW 9 |FNAL3424.. 4].. 1 ...105.626 212,724 210,922 (1,974) MON... 10/17/2013. | 01/01/2043.
3138ET 2J 4 |FNAL8876.. 4].. 1| e 241,575 | e 99.674 231,389 241,557 (620) MON... 08/30/2016. | 10/01/2044.
3138LR  AE 2 |FN AO0904. 4 1 ...105.939 .138,455 134,113 (490) MON... 09/13/2013. | 04/01/2042.
3138LU  SX 4 |FN AO4133 4].. 1 ..102.910 263,934 256,208 37 MON... 12/12/2013. | 06/01/2042.
3138MK  2E 5 |FN AQ4372 4].. 1 ...100.291 152,101 151,492 28 MON... 07/15/2013. | 11/01/2027.
3138W0 L6 4 |FN AR3048. 4 1 ...100.876 125,312 123,410 189 MON... 08/26/2013. | 01/01/2028.
3138W4 CR 0 |FN AR6379. 4 1] 380,972 | oo 99.550 .366,379 378,954 (1,440) MON... 02/07/2013. | 02/01/2043.
3138W6 SU 1 |FN AR8630. 4 1| i 148,157 | 99.458 .143,041 148,154 (47) MON... 11/08/2016. | 04/01/2043.
3138W9 HW 3 | FN AS0244.. 4 1 105.687 125,678 122,680 (898) MON... 08/27/2013. | 08/01/2043.
3138W9 KR 0 |FN AS0303.. 4 1] 205,429 | ... 99.674 .205,403 | . 206,073 205,448 79 MON... 10/08/2014. | 08/01/2043.
3138W9  MT 4 |FN AS0369.. 4. 1 107.655 117,506 | oo 109,150 116,961 (2,584) MON... 09/27/2013. | 09/01/2043.
3138WA  FR 3 |FNAS1075.. 4].. 1| 213,448 | ... 99.674 206,432 212,915 (931) MON... 01/14/2015. | 11/01/2043.
3138WA  WT 0 |FN AS1557.. 4 1 ...105.584 .360,861 361,920 (4,428) MON... 08/27/2014. | 01/01/2044.
3138WB UK 9 |FN AS2385.. 4].. 1 ...105.605 188,980 188,211 (1,454) MON... 05/16/2014. | 05/01/2044.
3138WE  ZJ 1 |FNAS5244.. 4].. 1 ...102.804 274,186 275,564 (1,232) MON... 07/29/2015. | 06/01/2045.
3138WG DN 1 |FN AS6408.. 4 1 ...102.589 .187,39%6 193,168 (877) MON... 07/11/2016. | 01/01/2046.
3138WG  HY 3 |FN AS6546.. 4 1 ...100.229 .183,816 189,013 (587) MON... 05/09/2016. | 01/01/2031.
3138WM  KY 6 | FN AT0310 4 1 ..102.932 248,873 ....241,783 255,436 (2,375) MON... 04/15/2013. | 03/01/2043.
3138WX FK 8 |FNAT9169 4 1 ...100.322 .325,635 322,992 326 MON... 07/25/2013. | 07/01/2028.
3138WZ TZ 5 |FN AU0567. 4 1 ..102.911 144,372 139,039 203 MON... 09/13/2013. | 08/01/2043.
3138X0 Y2 8 |[FNAU1628. 4. 1] 192,276 .. 99.674 195,500 192,565 549 MON... 09/15/2014. | 07/01/2043.
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3138X1  3A 2 [FNAU2592 . PR 1. ..225,336 |...102.911 225,205 (1,214) [ oo | e | 20223500 e 2.790 |MON... 12/09/2015. | 08/01/2043.
3138X3 XM 9 |FN AU4283. 4].. 1. ...102.646 219,933 (T17) | oo e [003.500 | 3.400 | MON... 03/20/2014. | 09/01/2043.
3138Y6  3S 1 |FN AX5308.. 4].. 1. ..102.918 241,131 (2,890) [ ..o | cevreernenineineiins | 20023500 | e 2.480 |MON... 02/10/2015. | 01/01/2042.
3138YH U6 5 |FNAY4204.. 4 1 ...102.800 226,915 (1,097) 11/09/2015. | 05/01/2045.
31394V LV 0 |FNR2005-123 PG 4 1 ..111.786 448,208 3,163 09/28/2006. | 01/25/2036.
31400Y  3Q 7 |FN 702007.. 4 1 ..109.213 34,583 (277) MON... 05/19/2003. | 05/01/2033.
31404V 4L 9 |FN780327.. 4 1 ...102.052 48,526 (128) MON... 07/30/2004. | 07/01/2019.
31404W  UE 4 |FN 780981.. 4 1 ...102.261 35,267 36 MON... 08/30/2004. | 06/01/2019.
31406U HH 4 |FN 820232.. 4].. 1. ..111.768 63,119 (105) MON... 06/27/2005. | 06/01/2035.
31407B  BK 4 |FN 825442.. 4].. 1. ...108.799 43,231 (17) MON... 05/20/2005. | 05/01/2035.
31409y UL 9 |FN 882687.. 4 1 .. 113.647 49,633 56 MON... 06/06/2006. | 06/01/2036.
314100 KA 9 |FN 897689.. 4].. 1. ..111.436 79,289 570 MON... 10/05/2007. | 06/01/2037.
31413R 2P 0 |FN 953582.. 4].. 1. ..113.622 47,971 (704) MON... 04/16/2009. | 12/01/2037.
314160 ZM 6 |FN AA1647.. 4 1 ...109.674 53,546 (678) MON... 04/23/2009. | 02/01/2039.
31416M  5A 8 |FN AA4440.. 4 1 ..109.276 16,346 (151) MON... 04/08/2009. | 03/01/2039.
31417C  JL 0 |FN AB5666.. 4 1 ...102.750 117,674 116,702 (536) MON... 05/05/2014. | 07/01/2042.
31417C KM 6 |FN AB5699.. 4 1 ...102.934 .148,166 143,421 110 MON... 07/10/2013. | 07/01/2042.
31417C VS 1 |FN AB6024.. 4 1 ..102.929 171,569 174,304 (1,458) MON... 03/09/2016. | 08/01/2042.
31417D TR 4 |FN AB6859.. 4].. 1 ...102.563 219,514 (1,341) MON... 01/11/2016. | 11/01/2042.
31417E MZ 1 |FN AB7575.. 4].. 1 189,096 189,400 96 MON... 08/15/2014. | 01/01/2043.
31417E N9 8 |FNAB7615.. 4 1 .328,256 334,067 (2,221) MON... 03/11/2015. | 01/01/2043.
31417F  3E 6 |FN AB889%.. 4. 1 192,310 187,903 856 MON... 04/29/2014. | 04/01/2043.
31417G  5A 0 |FN AB9840.. 4].. 1 ..102.743 220,480 (1,831) MON... 02/17/2016. | 07/01/2043.
31417H B5 2 |FN AB9959.. 4 1 ...105.922 148,018 (1,024) MON... 02/24/2014. | 07/01/2043.
31418W CY 4 |FN AD8186. 4 1 ...104.353 69,566 (898) MON. 08/25/2010. | 09/01/2025.
31419E  UD 9 |FNAE4179.. 4 1 ...104.367 83,616 (1,022) MON.. 10/05/2010. | 10/01/2025.
31419 SV 1 |FNAE7731.. | s 4 1 ...107.930 165,170 (2,765) MON.. 09/24/2013. | 11/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities........... XXX | 14,859,443 | ... 14,296,474 | ........... 14,715,649 | oo 0] i, (77,232) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........coviiiiiciiicieie ettt XXX ] ........40,018,570 | ..........36,566,474 | ........... 38,880,596 [ ....ccooevircnenend 0] (351,920) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AP 7 |AFLAC INC.....vvvririrrineeicrieiserssssnssssensssissenssssssssesssssssesssssssssssessesssesss | wonseen | oo | cennreneees 1| et IFE | 00,373,508 | ... 99.487 | coverireerenn 373,077 | s 375,000 373,742 131 .12,188 | 03/09/2015. | 03/17/2025.
00206R CS 9 |AT&TINC ..100.425 | ................251,064 | ....... 250,000 259,132 (875) ..4,700 |05/03/2016. | 02/17/2023.
00206R DC 3 |AT&TINC ..104.193 | ................260,484 | ...... 250,000 265,568 (1,510) .11,125 | 03/21/2016. | 04/01/2024.
025932 AK 0 | AMERICAN FINANCIAL GROUP.........cocccourvermrinniinicnnivcnssiseinnsicssisssinnns [ eoveees | oo e 1,2 i 2FE | 124,510 ] 96.260 .120,326 125,000 124,524 14 08/15/2016. | 08/15/2026.
03076C AG 1 |AMERIPRISE FINANCIAL INC.. 102.158 .255,396 250,000 249,314 75 09/15/2014. | 10/15/2024.
03076C  AH 9 |AMERIPRISE FINANCIAL INC.......ccoovrvmrinnrrnriserinseinenseniseesensesssssnssensnsnens | eevenee | oo e 12| et IFE | . 249,733 | ... 95.279 .238,199 250,000 249,745 13 08/08/2016. | 09/15/2026.
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN 101.811 .509,057 500,000 503,263 (425) 02/12/2016. | 02/01/2023.
037833 BU 3 |APPLE INC .500,787 ....500,000 499,525 60 02/16/2016. | 02/23/2023.
04621X  AE 8 [ASSURANT INC.....oooiiiriirniiiierinissisesisisssssse s ssssssssensssssssses | sevenes ....450,000 449,793 167 03/25/2013. | 03/15/2018.
05348E AW 9 | AVALONBAY COMMUNITIES........ovvvirriereeeeeneessseesneensessesseeesneesssessesssenns | conviee | oo | evveverieni2 | et IFE | e 274,104 [1...99.909 | oo 274752 | 275,000 274,189 76 11/04/2015. | 11/15/2025.
06050T JZ 6 |BANK OF AMERICA NA ....750,000 747,247 71 10/23/2006. | 10/15/2036.
064057 BD 3 | BANK OF NY MELLON CORP........cceciriniririerirreieissiisesieniseessesssssssesisenss | seenes .1,000,000 999,983 18 02/22/2007. | 12/01/2017.
09247X  AH 4 |BLACKROCK INC......cooovvimriririreierisrineissesssinesssssssssssssssessesssnsssssssessssens | veneee | oo | eevveeenned [ IFE | .. 198,856 [...107.797 | ... 215,595 | e 200,000 199,437 114 05/19/2011. | 05/24/2021.
093662 AF 1 |BLOCK FINANCIAL LLC.... 500,000 498,748 303 09/25/2015. | 10/01/2020.
118230 AJ 0 |BUCKEYE PARTNERS LP. ....500,000 510,407 (2,441) 09/26/2013. | 02/01/2021.
12572Q AE 5 |CME GROUP INC. ....600,000 598,877 178 09/05/2012. | 09/15/2022.
126410 LM 9 |CSX TRANSPORTATION INC 305,524 305,524 12/10/2007. | 01/15/2023.
140420 NB 2 | CAPITAL ONE BANK USA NA.......ccoviimiriinirirnississineresssiensssssiesssssessnns [ vevenee |0 | vervvsrennns | eereelFE [ 490,105 | .. 500,000 491,253 1,148 01/29/2016. | 02/15/2023.
151020  AS 3 | CELGENE CORP........ccotiiririirirritiiteisssiesienieesssisssiesiesssssssssssssssssiens | cevees ..101.413 200,000 198,293 163 08/03/2015. | 08/15/2025.
17275R AV 4 | CISCO SYSTEMS INC.....cotreurriirirerireerseissisessesiseessssissssssssessesesssssssisse | eeenns ...101.877 500,000 497,857 355 06/10/2015. | 06/15/2022.
172967 FT 3 |CITIGROUP INC..... ...106.624 250,000 264,732 (2,654) 06/20/2014. | 01/14/2022.
20030N BM 2 |COMCAST CORP... ...102.276 400,000 406,652 (8) 12/08/2016. | 08/15/2034.
20030N BN 0 [COMCAST CORP........cccorrirriiiiiiiieniresisnisssiasiiesesiessesssssssssessssesssesssssssens | cvvees ...100.544 200,000 206,240 (564) 02/12/2016. | 08/15/2025.
20825C AR 5 |CONOCOPHILLIPS ...107.421 400,000 399,303 306 01/29/2009. | 02/01/2019.
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219207  AB 3 | CORNELL UNIVERSITY ....oviiiiiiiirerniiscierineisiesiersssseiesssis e sssssiensnnes | seveees 199,776 |...107.375 200,000 199,938 27 | o [ s [ 5.450 . 03/26/2009. | 02/01/2019.
25466A  AJ 0 [DISCOVER BANK.......ccooriiriiiiiiierieristeissiissiesiesessesssissssiessesesesssnins | ooveens 449,510 |..... 96.812 450,000 449,527 18 | e [ [ 3.450 07/21/2016. | 07/27/2026.
263534  BW 8 |E.l. DU PONT DE NEMOURS.......ccocosiuirerrieirnerieninsisensssiseissesssssnssssnens | seveees ..498,230 |...107.869 500,000 499,530 195 | oo [ ereereeieieninees [ e 5.750 02/17/2009. | 03/15/2019.
278642 AL 7 |EBAYINC ..494,980 |..... 98.480 500,000 495,815 473 o 3.450 03/25/2015. | 08/01/2024.
285512 AC 3 |ELECTRONIC ARTS INC 160,000 159,799 39 | s [ s [ e 3.700 02/17/2016. | 03/01/2021.
291011 AX 2 |EMERSON ELECTRIC CO.... 500,000 499,722 145 5.250 01/10/2008. | 10/15/2018.
29364W  AX 6 |ENTERGY LOUISIANA LLC.......cccsvrimirreriereneeininererienesenssssissnsesiessnenss. | evvenee oo [ eorneen 1,2 el TFE | .. 497,010 | ... 500,000 497,111 101 3.050 05/16/2016. | 06/01/2031.
302196  AQ 1 |EXPRESS SCRIPTS HOLDING.........cccocoumriiniinniicrieninnicnsisssicsenissisininenns [eovens | oo | ceneen 1,2 ] it 2FE | 324,711 ] 324,731 20 ......3.000 .| 06/29/2016. | 07/15/2023.
345397 XA 6 |FORD MOTOR CREDIT CO LLC.......oovmirmrrreriirineinerinnnneneniseisesieeninens. [ eveeen | oo | onnrevenre | eerene2FE | iiiii00000.295,000 ... 295,000 [ ..oovourirerirnriiinis | errrnenienierinees | e | e | e 3.219 01/06/2015. | 01/09/2022.
354613  AK 7 |FRANKLIN RESOURCES INC.......ccoevvriiierinrsnireieresisesessssssssssssssssesessenns | eoveens | oo | evverieniesd [ oot IFE | i 723,746 | .. 723,941 112 2.850 03/25/2015. | 03/30/2025.
36962G 2T 0 | GENERAL ELECTRIC CO....ocovvvrrriieirincirenrnsisissienenissiensssssesssssesssssssenss | vevvene | oo | evvseerenens | e IFE | 1,001,630 [...111.218 | .............. 1,112,183 | ..............1,000,000 | ............. 1,000,543 (144) ......5.550 05/10/2007. | 05/04/2020.
38141G  RD 8 | GOLDMAN SACHS GROUP INC 209,570 (6725 ORI ISR DO 3.625 01/17/2013. | 01/22/2023.
381430 8H 7 | GOLDMAN SACHS GROUP INC 340,000 340,450 (31) 3.750 03/03/2016. | 02/25/2026.
40414L  AD 1 |HCPINC 500,000 498,318 359 .5.375 10/07/2011. | 02/01/2021.
40434C AD 7 |HSBC USAINC 299,139 99 .3.500 06/20/2014. | 06/23/2024.
406216 AX 9 |HALLIBURTON CO 606,140 (2,043) .6.150 03/19/2009. | 09/15/2019.
457153 AE 4 |INGRAM MICRO INC. 500,000 .5.250 08/16/2010. | 09/01/2017.
45866F AD 6 |INTERCONTINENTALEXCHANGE 199,970 4 003,750 11/19/2015. | 12/01/2025.
459200  AM 3 [IBM CORP.....ccovvvririererinrierienieeiseessssssnsessessssesssssssssssesssesssssssssssssnens | sovene | oo | sevveronee ] [ o IFE | 1,134,870 [...127.828 | ..............1,278,286 | ..............1,000,000 | ............. 1,080,715 (6,825) [ ..oocevureeerrerins | v | s 7.000 10/20/2006. | 10/30/2025.
460146 CE 1 [INTERNATIONAL PAPER CO.....cooviirriinriieiierineisssissisesssesssssesssssssssesssenes | seveons 374,856 25 | oo | e [ s 7.500 08/03/2009. | 08/15/2021.
46623E KG 3 |JPMORGAN CHASE & CO......... . 196,274 | . 200,000 200,000 2.295 08/03/2016. | 08/15/2021.
46625H KC 3 | JPMORGAN CHASE & CO.....ovrvuiiiniirrineireeiseisesiseiseesssississssessessssssans | coeees 399,112 |..... 390,059 | ..covvvrirnnns 400,000 399,263 WA I SOOI DUSOUROTRRRTO DO 3.125 01/15/2015. | 01/23/2025.
534187 BB 4 |LINCOLN NATIONAL CORP.......cccetvuirierirrirteineinsriesieseseesssiesessesiessseenes. | soenes ..499,725 |...108.304 541,521 | ....... 500,000 499,861 27 4.850 06/23/2011. | 06/24/2021.
549271 AG 9 |LUBRIZOL CORP ..113.946 .569,733 500,000 501,604 (677) .8.875 01/22/2009. | 02/01/2019.
59156R AR 9 |METLIFE INC ..107.672 .888,297 825,000 825,608 (343) 6.817 08/12/2008. | 08/15/2018.
594918 BQ 6 |MICROSOFT CORP.......ccccovmiirrmrrrirerniinrinnisernnineeenssiseeenssensssssssensnsnensenes | veneene | oo | eveee 2 [ el IFE | . 348,954 [ ... 95.604 .334,617 350,000 349,009 56 .2.000 08/01/2016. | 08/08/2023.
61747Y CJ 2 |MORGAN STANLEY.. ...108.203 865,631 800,000 798,904 362 5.625 09/16/2009. | 09/23/2019.
63254A AB 4 |NATIONAL AUSTRALIA BK LT.. ...100.278 .250,696 | . 250,000 249,982 95 | coviereereeninnns | e [ e 2.750 03/01/2012. | 03/09/2017.
651229 AV 8 |NEWELL BRANDS INC ...103.408 341,247 | oo 330,000 329,908 10 | e [ e [ e 3.850 03/18/2016. | 04/01/2023.
66988A AB 0 |NOVANT HEALTH INC ..110.214 551,074 | ....... 500,000 499,961 12 5.850 09/11/2009. | 11/01/2019.
67021C AK 3 |[NSTARELECTRIC CO.. ...100.368 .501,845 500,000 497,826 207 .3.250 11/13/2015. | 11/15/2025.
69349L AD 0 |PNC BANK NA. ...103.893 .519,468 500,000 496,997 3,023 .6.000 06/13/2008. | 12/07/2017.
70109H AM 7 | PARKER-HANNIFIN CORP ...102.428 .378,984 369,632 14 .4.200 11/18/2014. | 11/21/2034.
72650R BF 8 | PLAINS ALL AMER PIPELINE 159,747 |..... 96.149 .153,840 159,805 21 .3.600 09/02/2014. | 11/01/2024.
742741 AA 9 |PROCTER & GAMBLE - ESOP ..458,370 |...116.286 .533,024 458,370 ......9.360 11/27/1990. | 01/01/2021.
74340X  BE 0 [PROLOGIS LP......oiioiiiiieiiiieiieeise sttt isssssssssenns | evenns ...99,381 |...102.479 99,442 52 | ceverieeinneinneis [ e [ s 3.750 10/27/2015. | 11/01/2025.
747525  AF 0 |QUALCOMM INC.....otvimiririrririeiirintiie e siesssessenesssssssssssinens | seenes ..101.810 490,774 824 3.450 02/12/2016. | 05/20/2025.
751277  AQ 7 |NESTLE PURINA PETCARE CO......cccovvvmrrmerirnnrirennns ...124.385 999,471 79 ......8.625 02/07/1992. | 02/15/2022.
776743  AA 4 |ROPER TECHNOLOGIES INC........coovtiierimriieniirintieiiesiiesiesisssssssssssienes | vevenes ...100.937 499,850 37 | e [ e [ 3.000 11/30/2015. | 12/15/2020.
808513  AM 7 | CHARLES SCHWAB CORP........ccvevirireereimerieisisesiesssesisseessessssssssessenssssenns | seneees ..101.235 149,477 A5 [ e | e | s 3.450 11/09/2015. | 02/13/2026.
828807 CY 1 |SIMON PROPERTY GROUP LP.......ccovvimirivcririniisricnsiverenisesisssissiesinens. [ eoveees | oo | e 1,2l IFE | 498,685 | ... 97.907 498,697 12 3.250 11/15/2016. | 11/30/2026.
84610W  AB 1 |LIFESTORAGE LP......ccosvvvrivirirerirereneennninnrserineseneesssssenssensesesensssnssennee | evvenee oo [ eorneenn 1,2 ceiinFE | i 333,147 | L0 94.781 333,233 86 3.500 06/13/2016. | 07/01/2026.
867914 BK 8 | SUNTRUST BANKS INC 101.184 309,432 105 .2.900 02/29/2016. | 03/03/2021.
87151Q  AC 0 | SYMETRA FINL CORP.......ccoverimiriririerierinerienississsssssssnsensssnessssssssnens [ eonenes | oo | covrrenens 1| e 2FE | ... 500,378 | ..o 98.533 492,667 500,000 500,292 (33) 4.250 08/04/2014. | 07/15/2024.
87236Y AE 8 |TD AMERITRADE HOLDING CO.... 100.931 .126,164 125,000 124,777 39 1002950 03/04/2015. | 04/01/2022.
91529Y  AM 8 [UNUM GROUP.........ocovvrrrinireirineirernsissisninsisnsssienssssssessssssssssssenssnssessesnnes | eonenee | oo [ooneee 1,2 | 0 FE | v 294,357 | ... 99.522 293592 | ....... 295,000 294,435 4T TTOTORONORN IUNOTORTRRTORTON DO 3.000 05/04/2016. | 05/15/2021.
91913Y AU 4 |VALERO ENERGY CORP........cccrvveenrrrinererireresensseissnsnesisssssensssnissssssnens | verves | oo | verirene 1,2 [ it 2FE | i 473,815 |, 95.901 479,509 | ....... 500,000 473,961 146 3.400 12/05/2016. | 09/15/2026.
92277G  AD 9 |VENTAS REALTY LP... ...100.880 .504,401 493,968 697 003,750 09/25/2015. | 05/01/2024.
92343V BY 9 |VERIZON COMMUNICATIONS........ccoorierriirmeriererseseesssisessesssessssensssseses | coveens ...104.153 416,613 413,568 (1,687) [ oo | v | e 4.150 07/25/2014. | 03/15/2024.
929089  AB 6 | VOYAFINANCIAL INC......covviririreirnieneinciiesiseessseississssesssssesssssssssssssnns | eovseen | oo | cenvevnees 1| e 2FE | 499,517 | 97.795 488,975 499,540 23 3.650 06/07/2016. | 06/15/2026.
94974B  GH 7 |WELLS FARGO & COMPANY.......cccovmirmmiririnririisninenienissessnsissisesisenienens | cenves | oo | vevivernnne | e IFE | i, 274,082 | ... 95.930 .263,808 275,000 274,233 82 .3.000 02/11/2015. | 02/19/2025.
136385 AE 1 | CANADIAN NATL RESOURCES... 112.288 .505,297 450,000 526,954 (2,967) .6.450 05/12/2015. | 06/30/2033.
893526  8Y 2 | TRANSCANADA PIPELINES, ...109.705 .548,525 500,000 503,636 (1,621) 7125 02/18/2009. | 01/15/2019.
00507U AR 2 |ACTAVIS FUNDING SCS........ ...100.367 .125,460 ....125,000 124,864 23 .3.450 03/03/2015. | 03/15/2022.
02364W AN 5 | AMERICA MOVIL SAB DE CV ...103.387 .516,937 ....500,000 504,030 (4,433) ......5.625 03/29/2010. | 11/15/2017.
055451  AH 1 |BHP BILLITON FIN USA LTD....cccootviririerierireerseessriesiessseeessssssssessessseness | veeees ..109.680 | .................383,883 | ....... 350,000 349,683 127 | e [ [ 6.500 03/18/2009. | 04/01/2019.
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05565Q CZ 9 |BP CAPITAL MARKETS PLC 100931 | 504,656 | 500,000 | ... 500,460 (80 [ oo | e | s 3.062 |...... 3.040 4,423 | ........15310 |03/12/2015. | 03/17/2022.
22303Q AG 5 |COVIDIEN INTL FINANCE SA... ..103.254 | ................516,272 | ....... 500,000 499,966 39 | [ s [ 6.000 |...... 6.000 6,333 .30,000 | 06/23/2008. | 10/15/2017.
500472 AB 1 |KONINKLIJKE PHILIPS NV. 2104750 | i 785,625 | e 750,000 748,636 1,072 [ e | e | s 5.750 13,177 43,125 | 03/05/2008. | 03/11/2018.
81180W AP 6 | SEAGATE HDD CAYMAN.. ...102.250 500,000 502,885 (1,057) .3.750 .2,396 .18,750 | 04/11/2016. | 11/15/2018.
85771S  AA 4 |STATOILASA.......ccoovvvens . ...107.333 249,865 53 ......5.250 2,771 04/16/2009. | 04/15/2019.
88167A  AD 3 | TEVA PHARMACEUTICALS NE........cooiiiiiiiiisrssensrissinsissnsissnsssessssssssensnssnees | coneees Dl...1]...2FE|........622913 | ... 94.125 623,033 121 | | e [ 2.800 07/18/2016. | 07/21/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ObIgAtioNS. ........c..rerireeiiesiesiiensre s 37,142,907 XXX | .e....38,656,421 | ............36,893,894 | ........... 37,054,055 | ..ooovroniinirin, 0 e (17,901) 0 0 XXX | XXX | XXX | ....473,930 | ... 1,530,673 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12489W QD 9 [CBASS 2005-CBB AF2...........ooomorrsesssccsmseessssssssssssssseessssssssssseeeessssssneens [ [T 4 AFM] ) 97,886 |..... 99.440 | ..o 97,341 | oo, 97,889 | .o 97,342 | ...... (15) [ o Lo | e | s 3.986 |...... 5.300 |[MON... | ccovvrinrrens 325 | oo 3,917 | 11/30/2005. | 12/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... .97,886 XXX | s 97,341 | oo 97,889 | .o 97,342 | ...... (15) 0 0 0 XXX XXX XXX | s 325 | oo 3,917 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
95000A AU 1 [WFCM 2015-P2 Ad..oooosoooccsccoccveeeeessssssssccsoseeesssssssmsssseeeesssssssesssseeeessss [ [ 4] APM] v 308,990 |..104.221 | .................312,663 | ....... 300,000 308,160 (814) | ovvvverersiinnne [ [ 3.809 11,427 | 12/08/2015. | 12/17/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES..........iiiiiiiiiieieisiee s 308,990 XXX | i 312,663 | oo 300,000 | ..o 308,160 | oo 0 (814) 0 0 XXX 11,427 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
055688  AA 6 |BURLINGTN NO SF 08-1 TR......ccoserverimeereriseernerssninsssensssessenssssssssnsseness | vevvees | oo | vevverennee | e IFE | it 450,408 |...111.067 450,402 (€72 [UOUTON ISV IOV 5.720 25,692 | 07/20/2006. | 01/15/2024.
185506  AB 8 | CLECO 2008-A A2........ovoirrririireriiieiresisisisessesssssssesssssssesesssssssessssssssessses | ovenes ..748,932 |...106.382 . 750,000 [ .oocveceriinriierninns | rervrnnereneniene [ [ s | v 5.610 42,075 | 02/28/2008. | 03/01/2023.
472158 AD 9 |JCPL 2006-A A4 ..999,107 |...109.889 | ..............1,098,896 | ..............1,000,000 | ............. 1,000,000 .....5.610 .56,100 | 08/04/2006. | 06/05/2023.
90783X  AA 9 [UNION PACIFIC RR CO 07-3.....0cuuiemriieinsnsessesnsnssssnsssessnsssssessnsssessesssssnssnes | coneees ..733,966 |...117.199 733,966 [ ...ococniiiiiiiinn [ enrnnieriniiniins | e |, | o 6.176 . . 145,330 | 07/19/2007. | 01/02/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............ccococveneenes 2,932,413 XXX ...2,934,368 0 0 XXX XXX XXX | 52,463 | ... 169,197 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 40,482,196 XXX 40,393,925 0 0 XXX XXX XXX | s 527 670 | ... 1,715,214 XXX XXX
Totals
7799999. Total - Issuer Obligations...........ucererenrerncernsseneeens 76,598,652 XXX 74,772,055 0 0 XXX XXX XXX | .o 1,075,827 | ... 3,299,808 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. .14,861,379 XXX .14,844,815 0 0 XXX XXX XXX 00,949 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 308,990 XXX 308,160 0 0 XXX XXX XXX 11,427 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES........oovvriiiiiiiieieiesci e 2,932,413 XXX ...2,934,368 0 0 XXX XXX XXX ] 52,463 | ........ 169,197 XXX XXX
8399999. Grand Total - Bonds.... 94,701,434 XXX ....97,642,068 ..,89,818,258 92,859,398 0 0 XXX XXX XXX | ... 1,174,266 | ..... 3,981,381 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912810 QT 8 |US TREASURY N/B...... ‘ 12/01/2016........ ‘ DEUTSCHE BANK .....ouuiitiiiitirerieisissie ettt ssen 250,664 367

912828 N3 0 |US TREASURY N/B...... 11/28/2016........ CITIGROUP GLOBAL MARKETS.......ccooiiiiiiiicissisiieississess s 245,909 2,150

0599999. Total - Bonds - U.S. Government. 496,573 2,517
Bonds - U.S. Special R e and Special A

040484 NR 4 | ARIZONA BRD OF RGTS UNIV ARIZO.........ccoriuiiieriniieiesinireissinesssisseesissssesesisessssssiennsins | seseseersesenes 02/26/2016........ CITIGROUP GLOBAL MARKETS........cotiiiimieiiierinsieiesistiesiessse s ssenesesessss 488,468

160429 VX 1 |CHARLESTON SC WTRWKS & SWR REV 11/01/2016. EXCHANGE 394,467 5,750

160429 WE 2 | CHARLESTON SC WTRWKS & SWR REV. 11/01/2016 EXCHANGE. 177,224 2,583

167736  F7 7 |CHICAGO IL WTRWKS REVENUE..........ccccovrirmiriiirieiniineins 05/13/2016. PNC CAPITAL MARKETS 296,740

3128ME  XR 7 |FG G15888.... 09/23/2016. J.P. MORGAN............. 210,668

3128MJ X4 7 |FG G08698.... 03/29/2016........ WELLS FARGO SECURITIES LLC 260,213

3128MJ X5 4 |FG G08699.... 06/10/2016........ WELLS FARGO SECURITIES LLC . 263,324

3128MJ  YM 6 07/29/2016. BNP PARIBUS SECURITIES.........ccoooniiermrineierirercrinsienes 207,516

31335A QK 7 04/13/2016. J.P. MORGAN............. 371,238

31335A UL 0 |FG G60587.... 06/01/2016........ CITIGROUP GLOBAL MARKETS.........coiieiriiiierisieiesissiseiesse s essesssesessenesnses 78,707

3138ET  2J 4 |FNAL8876 08/30/2016........ CITIGROUP GLOBAL MARKETS........cceiimiieiiierinsieiesisisssssse e essssisssssssssesssns 257,352

138WE  SU 1 [FNARBB30......ccoveeieiiicieieiecieeeieiesie s 11/08/2016 BARCLAYS AMERICAN.........oouiiiiiieinieisiieissieresissie s ssssiesinnenes 149,673

3138WG DN 1 |FN AS6408.... 07/11/2016. J.P. MORGAN............. 209,843

3138WG  HY 3 |FN AS6546.... 05/09/2016........ BANK AMERICA.........ooiiieiiieinrireiecsteeeesseee e 200,425

31417C VS 1 |FN AB6024.... 03/09/2016........ J.P. MORGAN............. 210,620

31417D TR 4 |FN AB6859 01/11/2016. BANK AMERICA........coviiieiiniierisissiesis st 257,593

31417G  5A 0 |FN AB9840.... 02/17/2016. AMHERST PIERPONT SECURITIES LLC......c.cveeeieereeereirereieiseereeeeeeeees 263,658

442435  4C 4 |HOUSTON TX UTILITY SYS REVENUE 12/1212016........ RAYMOND JAMES........coooiveiiiiiniieissieiesissienisines 321,879

546398  6G 8 |LOUISIANA ST PUBLIC FACS AUTHR........oiieiiiiineieierisrieniesisiessesssesesssessssssiesssssssssessensane | seseseersnsenes 11/08/2016........ RAYMOND JAMES........ccooiiiireieeireiesiseeenieennes 535,065

603827 YM 2 | MINNEAPOLIS-SAINT PAUL MN META 12/07/2016 RBC CAPITAL MARKETS SECURITIES - US 205,835

645790 FH 4 |NEW JERSEY ST HLTH CARE FACS F......ccecovvvvvrcvivninen. 10/21/2016 CITIGROUP GLOBAL MARKETS 474,412

735352 QF 6 |PORT SAINT LUCIE FL UTILITY RE........... 08/11/2016........ CITIGROUP GLOBAL MARKETS 420,979

79765R  H8 5 | SAN FRANCISCO CITY & CNTY CA P..oocviiiciiieiseeenieiesssssesnsnes 10/07/2016........ J.P. MORGAN 308,388

837151 PP 8 | SOUTH CAROLINA ST PUBLIC SVC A 11/08/2016 JEFFERIES & CO. 593,890

88213A  DZ 5 | TEXAS ST A& MUNIV REVENUES........ciiiiiiiiiiiieiiiisiisni i 03/22/2016........ RBC CAPITAL MARKETS SECURITIES - US 60,000

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ... ....u.iuetiiisitetiisietetsstsesesiseesesssetasatsssetes | eesesesassssessssssesesassesessssesesesssseses s eheseseses et e e d et esesehes e eh et esses et s edes s aebebansnaesesnas 7,218,177
Bonds - Industrial and Miscellaneous

00206R CS 9 |AT&TINC 05/03/2016........ MIZUHO SECURITIES 260,008

00206R  DC 3 |AT&TINC 03/21/2016........ EXCHANGE ..ottt 267,077

025932  AK 0 |AMERICAN FINANCIAL GROUP 08/15/2016........ J.P. MORGAN............. 124,510

03076C  AH 9 | AMERIPRISE FINANCIAL INC.......ccvviieriniieinnirereisrireresiseeesinenenes 08/08/2016. WELLS FARGO SECURITIES LLC 249,733

035242 AL 0 |ANHEUSER-BUSCH INBEV FIN 02/12/2016. VARIOUS......coootiiie e 503,687

037833  BU 3 |APPLEINC.......cccccoevvrnnen. 02/16/2016........ GOLDMAN SACHS................. 499,465

140420 NB 2 | CAPITAL ONE BANK USA NA. 01/29/2016........ BARCLAYS AMERICAN 490,105

20030N  BM 2 |COMCAST CORP.. 12/08/2016. US BANCORP INVESTMENTS INC 406,660

20030N BN 0 |COMCAST CORP.. 02/12/2016. US BANCORP INVESTMENTS INC 517,010

25466A  AJ 0 |DISCOVER BANK.. 07/21/2016........ CITIGROUP GLOBAL MARKETS........cciiiiiiriieiinsieiesisissssssse st essssssesesssssensans 449,510

285512 AC 3 |ELECTRONIC ARTS INC.....covviirriniircriniieiseniesenissiesissiseesesssessssesesenes 02/17/2016........ BANK AMERICA........cooiiiriiieirireie st 159,760

29364W  AX 6 |ENTERGY LOUISIANA LLC 05/16/2016. GOLDMAN SACHS................. 497,010

30219G  AQ 1 |EXPRESS SCRIPTS HOLDING 06/29/2016. BANK AMERICA..........oiieiiieinriiecseeeeseseee s 324,711

38143U 8H 7 | GOLDMAN SACHS GROUP INC... 03/03/2016........ VARIOUS ..ottt 340,481

46623E  KG 3 |JPMORGAN CHASE & CO.......... 08/03/2016........ J.P. MORGAN............. 200,000

594918 BQ 6 |MICROSOFT CORP...... 08/01/2016. BANK AMERICA........cooiiiriiieitieie et 348,954

651229 AV 8 |NEWELL BRANDS INC 03/18/2016. GOLDMAN SACHS................. 329,898

747525  AF 0 | QUALCOMM INC.......oiiriiiireriiiiiesiseiseee sttt sssenienens | sesesinessenince 02/12/2016. CITIGROUP GLOBAL MARKETS 489,950

828807 CY 1 |SIMON PROPERTY GROUP LP.... 11/15/2016 CITIGROUP GLOBAL MARKETS 498,685

84610W  AB 1 |LIFESTORAGELP............... 06/13/2016. WELLS FARGO SECURITIES LLC . 333,147

867914  BK 8 | SUNTRUST BANKS INC......cocovuiireriiirieinricisnieieeiseiesissiseees e essseenes 02/29/2016. SUNTRUST ROBINSON HUMPHREY.......cootimiiirimiiieiisiesesesiseesiersss s 309,327

91529Y  AM 8 [UNUM GROUP..........ccovvriririnriinirirerirenes 05/04/2016. J.P. MORGAN............. 294,357

91913Y AU 4 |VALERO ENERGY CORP... 12/05/2016 RBC CAPITAL MARKETS SECURITIES - US 473,815

929089 AB 6 |VOYAFINANCIAL INC...... 06/07/2016. VARIOUS....... 499,517

81180W AP 6 | SEAGATE HDD CAYMAN D 04/11/2016. VARIOUS ..ottt 503,944

88167A  AD 3 | TEVA PHARMACEUTICALS NE........cccooiiniiniiinnniinissiscrississines D 07/18/2016........ BARCLAYS AMERICAN........coiuiiiiiiiisiiniisciisiissisni s 622,913 .625,000

3899999. Total - Bonds - Industrial and Miscellaneous..

9,994,234

............... 9,995,000
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8399997. Total - BONAS = Part 3. bt bbbt | ebnsse s 17,708,984 216,982,028 [ ..o 64,580
8399998. Total - BONAS = SUMMAIY HEM fTOM P 5.........ooiiiiititeiitetissetete sttt steteteseseesessesetesssssesessesesassssssesseseses  oesesesssssssessssesesasssssssssesesesasscsseeeesesesesaeseees et etessaeseeaseseteseseses e seeee s e setesesee et s seheteseseees e sesetessesee et e sehetenses et enetetetannssssannsetass  anietanas 1,138,968 . ....1,140,000
8399999, TOAl - BONMMAS........cveeeeiietiese ettt h e ehEse_LE1ehieEeLEeeEeeELEEeLE oL eL e ed oL LE LR L e LA e et enereres 18,847,952 | oo 18,122,028
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cciiiucieicieieiicte ettt ettt ettt et s et e s st et e b s s tetes essstetesssssesassesebasseseeesassetebessesetes s sete b s se s et es e s et e b s sedes s e setes s se b et s e ses s s e sete b s s et et s e hebe b e set et es s et et essns et et s s et et esssbetes s s et et s anaesannsetess  ntebenas 18,847,952 XXX
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E UM 9 |G24188 .| 12/01/2016. | MBS PAYMENT 1,396 1,39 |....... 0 1,396 07/20/2038.
36205K WE 8 |GN 393145... .. | 12/01/2016. | MBS PAYMENT 2,301 2,300 1 2,301 05/15/2024.
36208C 7L 5 |GN 44739 .. | 12/01/2016. | MBS PAYMENT 952 (1) 952 07/15/2027.
36210A VC 8 |GN486711... . 1 12/01/2016. | MBS PAYMENT 1,577 2 1,577 . 11/15/2028.
0599999. Total - Bonds - U.S. Government 6,226 | ............6,226 | ..ocoe6,211 | iiiinn6,223 | o 0 2 0 2 0 6,226 0 XXX
Bonds - U.S. States, Territories and P ions
452152 KX 8 JILLINOIS ST..oooocoeoccccoeossesesssccossreessssssss e [..102/17/2016. GOLDMAN SACHS.........ooooermeeemsmsssmseseseses | evesssssesssssssessssssrsss | cosereses 518,930 | .......... 500,000 | .......... 562,545 | ..ococverecs 515,440 | .o | e (1,847) (1,847) [ oo | v, 513,593 | .o | v 5,337 | oovrrenns 5337 | ....... 11,875 | 03/01/2017.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ........ruirririiiiins corntrsisssnsssssssssessssssssssssss s ssssssesssnssessssesssssssesssnssesessesnss | eonsesas 518,930 | ......c... 500,000 | .......... 562,545 | .ooovcrines 515,440 [ .ccovvrnncenne (V)] I (1,847) 0 (1,847) (V] I 513,593 | ..o [V 5,337 | oo 5337 | ...... 11,875 XXX
Bonds - U.S. Political Subdivisions of States
167560 PT 2 [CHICAGO IL MET WTR RECLAMATION.............. [..]02/09/2016. [ JEFFERIES & CO............ooommrrsrescccirrreee 557,430 500,000 | .......... 590,730 | .covovvrers 537,893 | ..o | crenneens (1,437) (1,437) | oo | v 536,456 | ...coovrinriinins | s 20974 | ........ 20,974 |........ 4,931 | 12/01/2018.
2499999. Total - Bonds - U.S. Political SUbdiVISIONS Of STALES.......curreuirriiriiiiiiiiins coriisiisis sttt ssessnssnis | eosassenas 557,430 | .......... 500,000 | .......... 590,730 | .coovcrenens 537,893 | oo 0] e (1,437) 0 (1,437) (V] I 536,456 | ...ocoorin: 0 ] 20974 | ....... 20974 |....... 4,931 XXX
Bonds - U.S. Special Revenue and Special A t
13066Y QA 0 |CALIFORNIA ST DEPT OF WTR RESO.... ..| 04/11/2016. | BARCLAYS AMERICAN............. 501,045 | .......... 500,000 ..578,980 505,672 | v | i (4,868) 241 05/01/2016.
155048 CG 4 |CENTRLPUGET SOUND WA REGL TRA. .| 09/12/2016. | CABRERA CAPITAL MARKETS 623,315 550,000 ..680,493 .8,029 02/01/2020.
160429 SX 5 |CHARLESTON SC WTRWKS & SWR REV. + | 11/01/2016. | EXCHANGE..........ccotivirierinireernseininies | cevvserieneseessssinens | evereees 571,691 ..620,430 01/01/2024.
3128GW SY 5 |FGE92335... ..|12/01/2016. | MBS PAYMENT 2,727 11/01/2017.
3128K6 7K 0 .. | 12/01/2016. | MBS PAYMENT 07/01/2035.
3128KV MN 2 .. 12/01/2016. | MBS PAYMENT 08/01/2037.
3128M4 4Q 3 |FG G03231.. .| 12/01/2016. | MBS PAYMENT 31,248 | ....... 7 08/01/2037.
3128M5 UZ 1 |FG G03900.. .. 12/01/2016. | MBS PAYMENT 6,891 |...... 4 X 02/01/2038.
3128M7 XB 7 |FG G05774.. .. | 12/01/2016. | MBS PAYMENT 35,211 (221) .0 01/01/2040.
3128M8 AZ 7 |FG G06024.. .| 12/01/2016. | MBS PAYMENT 31,742 (126) 0 08/01/2040.
3128ME  XR 7 |FG G15888.. .| 12/01/2016. | MBS PAYMENT ) 0 01/01/2029.
3128MJ R3 6 |FG G08505.. .. | 12/01/2016. | MBS PAYMENT ) 0 09/01/2042.
3128MJ U3 2 |FG G08601.. .| 12/01/2016. | MBS PAYMENT ) 0 08/01/2044.
3128MJ X4 7 |FG G08698.. .. | 12/01/2016. | MBS PAYMENT ) 0 03/01/2046.
3128MJ X5 4 |FG G08699.. .| 12/01/2016. | MBS PAYMENT ) 0 03/01/2046.
3128MJ YM 6 |FG G08715.. .. | 12/01/2016. | MBS PAYMENT .(3) .0 08/01/2046.
3128NJ G9 4 |FH 1J2024 .| 05/01/2016. | VARIOUS 0 04/01/2039.
3128PQ ZH 7 |FGJ11644 ..|12/01/2016. | MBS PAYMENT 0 02/01/2025.
3128PY JD 7 |FG J18360. ... 12/01/2016. | MBS PAYMENT 0 03/01/2027.
3128Q) UC 8 [FHIGI479. i .| 12/01/2016. | VARIOUS 0 01/01/2037.
31292H VU 5 |FGC01527 .| 12/01/2016. | MBS PAYMENT 0 04/01/2033.
31292L  KQ 7 |FG C03903. .| 12/01/2016. | MBS PAYMENT 0 04/01/2042.
31292L L6 0 |FG C03949 .. | 12/01/2016. | MBS PAYMENT .0 05/01/2042.
312940 2H 1 |FG A92576 .| 12/01/2016. | MBS PAYMENT 07/01/2040.
312941 NJ 2 |FGA93093... ..| 12/01/2016. | MBS PAYMENT 07/01/2040.
312942 NF 8 |FG A93990 .| 12/01/2016. | MBS PAYMENT 09/01/2040.
31294M DW 8 |FGE02817... .. 12/01/2016. | MBS PAYMENT 01/01/2026.
312964 DE 6 |FGB11901... .| 12/01/2016. | MBS PAYMENT 01/01/2019.
312964 H5 1 .| 12/01/2016. | MBS PAYMENT 01/01/2019.
31296M PA 1 .. | 12/01/2016. | MBS PAYMENT 09/01/2033.
31296Q 4R 8 .| 12/01/2016. | MBS PAYMENT 11/01/2033.
3132GL VB 7 |FG Q05410.. ..|12/01/2016. | MBS PAYMENT 01/01/2042.
3132)2 5H 2 |FGK90848... .| 12/01/2016. | MBS PAYMENT 07/01/2033.
31335A QK 7 |FG G60458.. .| 12/01/2016. | MBS PAYMENT 01/01/2044.
31335A UL 0 |FG G60587 .| 12/01/2016. | MBS PAYMENT 02/01/2046.
31335H 5U 3 |FG C90859 .| 12/01/2016. | MBS PAYMENT 10/01/2024.
31371G  SS 0 [FN251729....ciiiiiiieineieieseeresieienssisesnins .. | 12/01/2016. | MBS PAYMENT 05/01/2018.
31371H B6 4 |FN252161.. .. | 12/01/2016. | MBS PAYMENT 12/01/2028.
31371K A4 3 |FN 253927 .| 12/01/2016. | MBS PAYMENT 07/01/2031.
31371M CG 0 |FN255771... .| 12/01/2016. | MBS PAYMENT 07/01/2035.
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Annual statement for the year 2016 ofthe IVl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
31378H  G8 8 [FN399023.......civrirerrinirierienieeeseeisnieeniens .| 02/01/2016. | MBS PAYMENT 2,837 ..2,837 2,797 2,822 2,837 . 09/01/2017.
3138AN CW 1 |FNAI8184 .. 12/01/2016. | MBS PAYMENT 57,953 58,211 ..57,953 08/01/2041.
3138AN YU 1 |FN AI8822 .| 12/01/2016. | MBS PAYMENT 30,318 30,487 08/01/2041.
3138AV. TB 1 |FNAJ4145 .. | 12/01/2016. | MBS PAYMENT 32,440 32,562 11/01/2041.
3138AW RQ 8 |FN AJ4994 .| 12/01/2016. | MBS PAYMENT 41,566 41,887 11/01/2041.
3138E0 SF 7 |FNAJ7717 .| 12/01/2016. | MBS PAYMENT 36,833 36,954 12/01/2026.
3138EG HX 5 |FNAL0245... .| 12/01/2016. | MBS PAYMENT 04/01/2041.
3138EH US 9 |FNAL1492... .| 12/01/2016. | MBS PAYMENT 03/01/2042.
3138EJ 3Y 2 |FNAL2614... .. 12/01/2016. | MBS PAYMENT X 11/01/2042.
3138EJ) RA 8 .| 12/01/2016. | MBS PAYMENT 0 09/01/2042.
3138EK FB 6 .| 12/01/2016. | MBS PAYMENT 0 12/01/2042.
3138EK HJ 7 .| 12/01/2016. | MBS PAYMENT 0 07/01/2042.
3138EK YW 9 .. | 12/01/2016. | MBS PAYMENT 0 01/01/2043.
3138ET 2 4 .| 12/01/2016. | MBS PAYMENT 0 10/01/2044.
3138LR  AE 2 |FN AO0904.. .. | 12/01/2016. | MBS PAYMENT 0 04/01/2042.
3138LU  SX 4 |FNAO4133.. .. 12/01/2016. | MBS PAYMENT 0 06/01/2042.
3138MK 2E 5 |FN AQ4372. .| 12/01/2016. | MBS PAYMENT 0 11/01/2027.
3138W0 L6 4 |FNAR3048 .| 12/01/2016. | MBS PAYMENT 0 01/01/2028.
3138W4 CR 0 |FN ARG379 .| 12/01/2016. | MBS PAYMENT 0 02/01/2043.
3138W6 SU 1 |FN AR8630. .| 12/01/2016. | MBS PAYMENT 0 04/01/2043.
3138W9 HW 3 |FN AS0244... .| 12/01/2016. | MBS PAYMENT 0 08/01/2043.
3138W9 KR 0 .| 12/01/2016. | MBS PAYMENT 0 08/01/2043.
3138W9 MT 4 .| 12/01/2016. | MBS PAYMENT 0 09/01/2043.
3138WA FR 3 .| 12/01/2016. | MBS PAYMENT 0 11/01/2043.
3138WA WT 0 |FN AS1557... .| 12/01/2016. | MBS PAYMENT 0 01/01/2044.
3138WB UK 9 |FN AS2385... .| 12/01/2016. | MBS PAYMENT 0 05/01/2044.
3138WE  ZJ 1 |FN AS5244 .| 12/01/2016. | MBS PAYMENT 06/01/2045.
3138WG DN 1 .. 12/01/2016. | MBS PAYMENT 01/01/2046.
3138WG HY 3 .| 12/01/2016. | MBS PAYMENT 01/01/2031.
3138WM  KY 6 |FN AT0310. .| 12/01/2016. | MBS PAYMENT 03/01/2043.
3138WX FK 8 |FN AT9169 .. | 12/01/2016. | MBS PAYMENT 07/01/2028.
B13BWZ  TZ 5 [FNAUOBET.......ocverrereieineriesiieeeiesissessesiesnas . [ 12/01/2016. | MBS PAYMENT 08/01/2043.
3138X0 Y2 8 |FNAUTB28......oieiiiisis e . [ 12/01/2016. | MBS PAYMENT 07/01/2043.
3138X1  3A 2 |FNAU2592 .. | 12/01/2016. | MBS PAYMENT 08/01/2043.
3138X3 XM 9 |FNAUA283.........oiierieiceiesiesie e . [ 12/01/2016. | MBS PAYMENT 09/01/2043.
3138Y6  3S 1 |FNAX5308... .| 12/01/2016. | MBS PAYMENT 01/01/2042.
3138YH U6 5 |FNAY4204... .| 12/01/2016. | MBS PAYMENT 05/01/2045.
31394V LV 0 |FNR 2005-123 PG .. | 12/01/2016. | MBS PAYMENT 01/25/2036.
31400Y 3Q 7 |FN 702007 .| 12/01/2016. | MBS PAYMENT 05/01/2033.
31404V 4L 9 |FN 780327 .| 12/01/2016. | MBS PAYMENT 07/01/2019.
31404W UE 4 |FN 780981 .. | 12/01/2016. | MBS PAYMENT 06/01/2019.
31406U HH 4 |FN 820232... .| 12/01/2016. | MBS PAYMENT 06/01/2035.
31407B  BK 4 |FN 825442... .| 12/01/2016. | MBS PAYMENT 05/01/2035.
31409y UL 9 |FN 882687 .| 12/01/2016. | MBS PAYMENT 06/01/2036.
314100 KA 9 |FN897689... .| 12/01/2016. | MBS PAYMENT 06/01/2037.
31413R 2P 0 |FN 953582... .. | 12/01/2016. | MBS PAYMENT 12/01/2037.
31416 ZM 6 .| 12/01/2016. | MBS PAYMENT 02/01/2039.
31416M 5A 8 .| 12/01/2016. | MBS PAYMENT 03/01/2039.
31417C JL 0 .| 12/01/2016. | MBS PAYMENT 07/01/2042.
31417C KM 6 .| 12/01/2016. | MBS PAYMENT 07/01/2042.
31417C VS 1 .| 12/01/2016. | MBS PAYMENT 08/01/2042.
31417D TR 4 |FN AB6859... .| 12/01/2016. | MBS PAYMENT 11/01/2042.
31417E MZ 1 |FNAB7575... .| 12/01/2016. | MBS PAYMENT 01/01/2043.
31417E N9 8 |FN AB761 .| 12/01/2016. | MBS PAYMENT 01/01/2043.
31417F 3E 6 |FN AB889%... .| 12/01/2016. | MBS PAYMENT 04/01/2043.
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

cvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
31417G  5A 0 |FN AB9840.. . [ 12/01/2016. | MBS PAYMENT........ovvirirrierierinieinens [ v | creerinens 41,190 | .o (158) . 07/01/2043.
31417H B5 2 |FNAB9959.. . [ 12/01/2016. | MBS PAYMENT 25,671 (83) 07/01/2043.
31418W CY 4 |FN AD8186, . [ 12/01/2016. | MBS PAYMENT 26,744 (154) 09/01/2025.
31419E UD 9 |FNAE4179.. . [ 12/01/2016. | MBS PAYMENT 31,882 (171) 10/01/2025.
31419 SV 1 |FNAE7731.. . 112/01/2016. | MBS PAYMENT ......ccoviieriierrrnnineirenines [ v | e 49,341 (387) 11/01/2040.
546540 KS 3 |LOUISIANA ST UNIV & AGRIC & ME. . | 05/23/2016. | WELLS FARGO SECURITIES LLC.......... 259,713 (1,767) 07/01/2018.
604146 AG 5 |MINNESOTA ST GEN FUND REVENU .| 08/08/2016. | FIRST TENNESSEE ceerierineenne | s | e 554,245 | ..........500,000 | .........610,280 | ..............560,516 | oooovvrvvrvvrrns | e 11,513) | s | e (11,513) 03/01/2019.
88278P MC 5 |TEXAS ST UNIV SYS FING REVENUE.. .1 06/07/2016. | BARCLAYS AMERICAN........ccorerernrinine [ v | e 429,140 (6,705) 03/15/2018.
95648M KF 5 |WEST VIRGINIA ST ECON DEV AUTH . | 06/01/2016. | MATURITY...... 250,000 250,000 . (3,177) 06/01/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special A (L1101 OO OO OO O OSSO PO O PO PO PP PO OUOPOPPRRPPOPPROPOOR IPUROPON 6,262,780 | ....... 6,023,631 | ....... 6,688,756 | ........... 6,016,363 | ..oooiiinand 0] .....(59,585) | ....c..... 0 [ (59,585) XXX
Bonds - Industrial and Miscellaneous
055688 AA 6 |BURLINGTN NO SF 06-1 TR.. .. | 07/15/2016. | MBS PAYMENT 28,615 128,615 | v 28,694 | ... 28,615 | oo | s 0 01/15/2024.
057224 AY 3 |BAKER HUGHES INC..... .1 06/10/2016. | TENDER OFFER.......ccorerieernrrinnirnerines [ evvrisirnernesineenes | v 571,060 ..500,000 | . (472) 11/15/2018.
12489W QD 9 |CBASS 2005-CB8 AF2.... . [ 12/01/2016. | MBS PAYMENT 31,344 171 12/25/2035.
126410 LM 9 |CSX TRANSPORTATION INC .| 07/15/2016. 23,460 0 01/15/2023.
1404IN  CQ 2 |COMET 2006-A3 A3.... .1 02/16/2016. | CALLED BY ISSUER at 100.000.........cccee | rvrvrerrnerirerirneenes | woverinns 750,000 12/17/2018.
166764 AG 5 |CHEVRON CORP... ..| 03/18/2016. | WELLS FARGO SECURITIES LLC.. 228,573 06/24/2020.
17305E  FR 1 |CCCIT 2014-A5 AS.. . | 11/16/2016. | HILLTOP SECURITIES HOLDINGS LLC ..................................... 410,500 . 06/07/2023.
20030N BN 0 |COMCAST CORP... . 1 12/08/2016. | MILLENNIUM ADVISORS.........cccovvvvrrvnns | v | v 302,919 | ..........300,000 | .......... 310,206 | ... 08/15/2025.
25459H BL 8 |DIRECTV HOLDINGS/FING.... .| 03/21/2016. | EXCHANGE........c.ccccoonen. 267,077 | ..........250,000 | .......... 269,218 04/01/2024.
291011  AX 2 |EMERSON ELECTRIC CO.. . [ 12/09/2016. | J.P. MORGAN 266,840 250,000 .249,350 10/15/2018.
438516 AS 5 |HONEYWELL INTERNATIONAL. [ 1110172016, [ VARIOUS......cooevirieciieeiseiessissiesiins | coneisessissiesissssins | cenees 1,017,971 | ....... 1,000,000 | . .984,970 03/15/2017.
651639 AN 6 |NEWMONT MINING CORP .. | 01/28/2016. | BARCLAYS AMERICAN........ccovvemrrinnirne | corrrerieeeneesseninnens | evenneens 448,850 | ......... 500,000 | .......... 496,195 03/15/2022.
693506 BB 2 |PPG INDUSTRIES INC . | 12/28/2016. | CALLED BY ISSUER at 106.174. 03/15/2018.
74251V AD 4 |PRINCIPAL FINANCIAL GROU . [ 12/12/12016. | CALLED BY ISSUER at 116.940...........c.. [ ceovvrerrrerrrivnrrecrrans | 10000ren584,700 | .........500,000 | .........525,010 | cooeevreern.510,797 [ i | 0000 73,909 [ oo 05/15/2019.
742741  AA 9 |PROCTER & GAMBLE - ESOP... .| 07/01/2016. | SINK........... . . 01/01/2021.
828807 BV 8 |SIMON PROPERTY GROUP LP .| 12/01/2016. | CALLED BY ISSUER at 100.000.............. , rerene:500,000 | oo 03/01/2017.
828807 BW 6 |SIMON PROPERTY GROUP LP.......c.coccomiririrnnne .| 09/02/2016. | CALLED BY ISSUER at 100.000..........cco. | coevrererererneemnernees | c0rreern.500,000 | oo 500,000 | .......... 496 035 12/01/2016.
87316Y AC 5 |ONCOR 2004-1A3. .| 05/15/2016. | MBS PAYMENT ..141,949 .143,862 05/15/2018.
90261X BY 7 |UBSAG STAMFORD CT .| 07/15/2016. | VARIOUS ..900,000 | . .924,966 07/15/2016.
90783X AA 9 |UNION PACIFIC RR CO 07-3. .| 07/02/2016. | MBS PAYMENT ceveeren AAT30 | 44,730 01/02/2031.
913017 BM 0 |UNITED TECHNOLOGIES CORP... . [ 12/01/2016. | CALLED BY ISSUER at 104.372........ccce. | covververrerrncirnnnnns | 01,043,715 | Lo 1,000,000 | ....... 1,013,820 12/15/2017.
921813 AA 9 | VANDERBILT UNIVERSITY .| 04/29/2016. | CALLED BY ISSUER at 110.866 .374,303 04/01/2019.
942683 AG 8 |ACTAVISINC .| 07/22/2016. | HSBC SECURITIES LIMITED .199,082 10/01/2017.
94973V BC 0 |ANTHEM INC .| 03/29/2016. | MITSUBISHI UFJ SECURITIES USA....... . 350,420 349,202 | ... . 01/15/2018.
878742 AV 7 | TECK RESOURCES LIMITED.... A | 06/07/2016. | MILLENNIUM ADVISORS.........covvrermrins [ rerrveererrnnisrerennninne | verrnnenes 248,265 286,950 | ... 144750 | ... 143,836 01/15/2022.
002799 AJ 3 |ABBEY NATL TREASURY SERV .. | D{03/23/2016. | GOLDMAN SACHS v 451,116 449,820 | .............449,987 | ....... 04/27/2016.
06739F GF 2 |BARCLAYS BANKPLC....... .| D] 09/13/2016. | J.P. MORGAN........corviriiricerierirerirnins | covrierieriseeiensinnns | eveieees 500,420 501,484 | ..............500,178 | ....... . X 09/22/2016.
10553Y AF 2 |BRASKEM FINANCE LTD... D| 05/13/2016. | SANTANDER SEC CORP.........ccccvvvrurnnee 396,500 427,000 | .ovooerrnr 423,485 | e | ereinennnd(890) | s | creiieennn(890) | | 422,595 | i | 00(26,095) | ......(26,095) | ....... X 02/03/2024.
893830 AY 5 |TRANSOCEAN INC D] 07/21/2016. | TENDER OFFER 283,500 329,541 | ..............204,000 | ...... 117,019 | ooooeeed(@157) | o [, 114,862 | ..o | 318,862 | v | 1..(35,362) | ........(35,362) | ....... 13,325 | 11/15/2020.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............uereiieiieiriiisiiiis crissrese s sneesssesssessessesens | oeee 11,083,642 ,887, 11,008,558 | .........10,396,602 | ...... 261,026 | .......156,869 | ..o | v 417,89 |...oo0 | ... 11,124,700 | ....eeeel0 ] ... (41,058) | .......(41,058) | ... 461,708 XXX
8399997. Total - Bonds - Part4..... OO OO OO OO OO OO OO POP PP PYOTUPPPPPPOROTOR TP 18,429,008 917, 18,856,800 | ........17,472,521 | ...... 261,026 | .........94,002 | ..o | i 355,028 | ...cooociierinc0 | 018,427,895 |0 | 1,112 | i 1,112 [ 673,623 XXX
8399998. Total - Bonds - Summary Item from Part 5..........ccoccveiiniiiiircsiiisicniinns . s | cnnees 1,142,929 | ....... 1,140,000 | ....... 1,138,968 | ..o | e 1 I R [ 1,138,969 | ..oooovevvcinnns [ 2000 3,961 | 0003961 | i 78 XXX
8399999. TOHAI = BOMAS. .ttt R | crens 19,571,937 | ... 19,057,785 | ..... 19,995,768 | ......... 17,472,521 | ...... 261,026 | ......... 94,003 0 355,029 (V) I 19,566,864 |.......c....e..0 | .......5,073 | ..........5,073 | ... 673,701 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..........c.c.cviuiiiiciiiiiiiiiiirs eteveecietetese e teses et tes et es s s st s s s s eessssesesenassssessssesesenanaens | oeens 19,571,937 XXX | . 19,995,768 | ......... 17,472,521 | ...... 261,026 | ......... 94,003 | ..cooveree 0] 355,029 | ..o (1 - 19,566,864 |...............0 | .......5,073 | .........5,073 | ... 673,701 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
540424 AS 7 |LOEWS CORP .| 03/17/2016 | BARCLAYS AMERICAN. 03/18/2016 | STIFEL NICOLAUS & CO.......cccovervmriner | verrerennn 140,000 | e 139,698 {1 [ ORI UPRRURTIPIOR IO 2,127 | ........ 2,127
60871R AE 0 |MOLSON COORS BREWING CO .| .. | 06/28/2016 | BANK AMERICA. 06/29/2016 | DEUTSCHE BANK . ..499,750 ...501,030 0 ..1,280 ,280
06367T HQ 6 | BANK OF MONTREAL A| 07/13/2016 | BMO CAPITAL MARKETS - US.. 07/19/2016 | MORGAN STANLEY.. crrenen500,000 | i 499,520 ...500,075 1 1
3899999. Total - Bonds - Industrial aNd MISCEIIANEOUS..........cceiuiiiiiiiis oottt sensnessesneennes | nnesees 1,140,000 | ......... 1,138,968 | ......... 1,142,929 . 0 1 0 1
8399998. TOHAL = BOMAS. .. | i 1,140,000 | ......... 1,138,968 | ........ 1,142,929 | ........1,138,969 0 1 0 1
9999999. Total - Bonds, Preferred and COMMON SOCKS. ........evuuriiuiiiiiis | oriuitisstiseisssess e tes st sess st etk bbbttt nninnes | cnnriens 1,138,968 | ........ 1,142,929 | ......... 1,138,969 0 1 0 1
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

NONE

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow.
6 7 8

1 2 Code: 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued Rate of | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
31607A 70 3 [FIDELITY GOVERNMENT PORT-INS [ 12129/2016. [ DIRECT......ooooroososecececeseeeeesesssssmeseseeesssssssssnesee | oo XXX..oon ...1,725,694 ...0.430 |..... 0.430 |MAT... |..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. ,725,694 XXX XXX XXX
9199999. Total - Short-Term Investments ..1,725,694 XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
BANK OF AMERICA PROVIDENCE, Rl......oouiiiiiiriinrinncisninsisssssssisissssssssssssssssnnases | onneees 1,137,954 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 1,137,954 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 1,137,954 | XXX
0599999. Total Cash XXX XXX 0 0 1,137,954 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 1,726,899 | 4. April 2,149,292 (7. July. 1,361,424 | 10. October. 1,633,369
2. February. 1,529,025 | 5. May. 1,364,749 | 8. August 1,088,841 | 11. November. 1,430,344
3. March 1,701,709 |6. June 639,003 | 9. September. 1,393,457 | 12. December. 1,137,954

E26
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Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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